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Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEES.......cvvvveevrieieeieieteee et seesnans | eeveaesens 150,445,358 |........... T2 | i 150,445,358 | .....coevereererereeriens | v 150,445,358 |............ 7.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 Issued by U.S. government Sponsored ageNCIES..........cc.eureeeeerrureeens | crrereesneeneenessesnsesseseens | eesneenees 0.0 [ oeeeeeeeeereereeerneiieees | e srene s | eeeeeeeiees s (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).......cvucveieievecicieie et naes | eevnsesans 115,889,573 |............ 55 | e 115,889,573 | ..ovoeeeeereereierereens | v 115,889,573 |............ 55
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeve | covviverinnes 10,599,960 |............ 05 | oo 10,599,960 | ...coccveverereriiereriens | e 10,599,960 |............ 0.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoeeeiveevivereieeeiins | cevvererninns 12,578,812 |............ 06 | .o 12,578,812 | .o | e 12,578,812 |............ 0.6
1.43 Revenue and assessment obligations.............cccccveevevecveeneeversienees | coveveennns 107,389,236 |............ 51 | o 107,389,236 |...covveverererrerereens | v 107,389,236 |............ 5.1
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cc.ccoevevveueeeeieieiesieis | e 57,365 | .00 | oo 57,365 [ ..o | e 57,365
1.512 Issued or guaranteed by FNMA and FHLMC.. 109,256,499 |.... 109,256,499 |.... ...109,256,499 |..
1513 Al Ot ... | eeseesnees 361,938,051 361,938,051 361,938,051
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 All OthET ... | eesneinees 220,201,273 |.......... 105 | oo 220,201,273 | oo | e 220,201,273 |.......... 10.5
2. Other debt and other fixed income securities (excluding short-term):

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES).....rvuveirreririciere st nee
2.2 Unaffiliated non-U.S. securities (including Canada)....
2.3 Affiliated securities
Equity interests:
3.1 Investments in MUtUal fuNdS..........oerveereinrnree e
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:
5.1 Property occupied by COMPANY........cccoveierrirrinieieisissiesesssssssse e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot

3.3

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets

.868,034,807 | ....

.868,034,807 | ...

............................................................................................................................ 0f.....00
................... 800,000 cervrrerennnnnn800,000 | oo [ 800,000 .o 0.0
.............. 27,677,864 corernnnnenn 20,077,864 | oot XXX e e XK [ e XXX
............ 105,730,988 cerennn. 106,730,988 | ........27,677,864 | ............133,408,852 |..........6.4

........................................................................................... 0f......00
......... 2,090,599,786 .........2,090,599,786 |.........27,677,864 | .........2,090,599,786 |........100.0
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Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

7. Deduct current year's other-than-temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuviuiieiniiiieiesiciie st sessss sttt bbbt baes st

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st
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Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........ouoiiiiceeie ettt st s ettt
5.2 Totals, Part 3, COIUMN O......ouuiieiiiiiie ettt bbb 2,728,519 2,728,519

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, COIUMN 16............cccuiiiiiiieicicieeeie ettt bbbttt bbbt bbbt 2,728,519

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes
10.2 T0talS, Part 3, COIUMN 1.ttt bbb bbb bbb 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccciuiuiuiiriiieiiiiese ettt nans 0

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 1,693,076,807
2. Cost of bonds and stocks acquired, Part 3, Column 7 593,718,194
3. ACCIUAN OF GISCOUNL.......veeevevseveseeisesisces sttt 1,419,966
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 182,437,650
44  Part4, Column 11 (9,236,521) 173,201,129
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoooveveinrnererenns 41,529,014
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 542,303,928
7. Deduct amOrtization Of PrEIMIUM..........c.eiiiueireiicie ettt s st b st E £ s RS s RS sE s bR bR bR bR s bbb s bt 4,250,248
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, ColUmN 13. ... . 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).. 1,956,390,934
11. Deduct total nonadmitted amounts...........c.cccoveuemeeeerereerernenens
12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns 1,956,390,934
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvvvverrens | ovvvrnnerinenens 150,502,723 | ...oovvvvrevrirnn 153,722,987 | .oovvvrrevri 149,996,604 | ....ovvvvevvennee 152,087,594
Governments (Including all obligations 2. ..115,889,574 115,201,703 ..116,400,672 110,504,000
guaranteed by governments) 3.
4, TotalS.oovoiescrsiiriiccsienes | i, 266,392,297 | ..cooovvirene. 268,924,690 | ..o, 266,397,276 | ...cocvovvneee. 262,591,594
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeeiieieceeciicseees | e 10,599,960 | ...ccocovrennen. 10,851,895 | .o 10,855,400 [ ..oooovvrirnnnns 9,630,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooevieerereeeciiicieies | e 12,578,812 | oo 12,877,737 | oo 12,992,380 [ ...ccocovvnennn. 11,475,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...ooooneeceeireiicssicries | v, 216,645,735 | oo, 222,606,718 | .coovvvveee. 219,017,997 | oo, 205,483,448
Industrial and Miscellaneous and Hybrid 8. United States........cccovvereeveres | covereerrinirnnnns 496,880,786 | ....ccocevevrenn 523,577,943 | ..o 497,738,442 | .o 493,868,431
Securities (Unaffiliated) 9. Canada........cccoeeerveeecereeens | e 84,759,139 | ..o 85,410,866 | ..c.covvvvvrrerene 85,038,736 | ..covverrrernnns 81,940,687
10._Other Countries........ccoovcevce | ovvvvevivciiiinene: 499,398 [ .o 507,060 | c.ovoveesciien: 494,480 | oo, 500,000
11, Totals...oooveeseriiseiiceiiiei | e, 582,139,323 | ..ccoovovvnn, 609,495,869 | ..o, 583,271,658 | .ccovovveee. 576,309,118
Parent, Subsidiaries and Affiliates 12, TotalS. . | v | e L L,
13. Total Bonds........oummurvsssirsse | covvvcieenne 1,088,356,127 | ....coovveeeee 1,124,756,909 | ...oooooeveveee 1,092,534,711 | oo, 1,065,489,160
PREFERRED STOCKS 14, United StateS.......ovvvereerreen [ e [errerennnseensesesseneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......rveerreeinrinrireines [ o [ s [ st esreneas
16. Other Countries.......ooenninnee [ e [ | s
17, TotalS. oo e [0 [0 0
Parent, Subsidiaries and Affiliates 18, TOtalS.....ovevcceiieeeciiees [, | eesresieseses s esessssseseesnss | erreseesesssseeseessasss e sessensenees
19. Total Preferred Stocks...o... | ...cooooovvvvviicvsiicinnee, 0 i [V I .0
COMMON STOCKS 20. United States ...832,179,700 832,179,700 ..580,362,666
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooevvevveverereeens [ e 27,352,907 | coverevrrriene 27,352,907 | covevrrrirrirnns 17,358,501
22. Other Countries. .....coovcennreens | conrerisseerssreennnees 8,502,200 | ..oovirirsriernnenn: 8,502,200 | ..ooovvrerirrieens 8,172,034
23, TotalS.....ovorrsrrrsrrensriissinnns | v 868,034,807 | ....ocoovueen. 868,034,807 | ....coocennenene. 605,893,201
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | e sssenesnessns | eres s neenes
25. Total Common Stocks....... [ .cocvvvennnen. 868,034,807 [ ...cccoevrennnnes 868,034,807 | ...cocoevenenan 605,893,201
26. Total StoCKS...ouumseeissrrnsssss | v, 868,034,807 | ....ocoovuen. 868,034,807 | ....coocenrnene. 605,893,201
27. Total Bonds and Stocks.... | ............... 1,956,390,934 | .....oovvevnnee 1,992,791,716 | oovvvrvveernnee 1,698,427,912
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

5,912,189

17,131,717

57,365

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

300,000

5,254,640

5,635,282

1,108,838

280,051

13,911,048

12,578,810

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

.................... 909,395

............... 40,211,664
6,658,417

............... 57,465,153
A

............... 11,900,935

112,115 |...

............... 98,388,056

............. 196,138,224
4

070,036 |....

............. 208,875,202
N

770,632 |....
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Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 46,362,864 | .............179,762,013 | .............146,067,576 | ..............10,326,169 | ...............97,691,628 | ............480,210,250 |.....cceoerrvrrrrererend2.9 | ............ 495,748,317 | ..oovvervrrrrennn 451 | .....453,902,720 | ...............26,307,529
............... 13,023,581 | .............71,307,438 | ..............44,063,495 | .................. 463,084 | ................... 027,813 | ............ 129,785,411 | .ccooeevirvrreree 116 | 134,444 639 | e 12.2 116,508,707 ... 13,276,705
....................................................... 999,084 | ..ooevveereeren 500,000 [ eovveeeieeriereeerreerieene e | erveerenneeen 1,499,084 | el 01 [ 1,998,355 |02 | 1,499,084 [
Totals... ...59,386,445 .252,068,535 .190,631,071 ...10,789,253 ...98,619,441 632,191,311 .571,910,511

Hybrid Securities
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1
1 Year

NAIC Designation or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

Total
Current Year

7
Column6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

9.
9.1
9.2
9.3
94
9.5
9.6
9.7
9.8

Total Bonds

Line9.7asa

Current Year

(d).orn 54,432,747
(d)........13,023,581

............. 293,717,508
............... 77,965,855

............. 371,596,755
............... 45,175,610

............... 42,417,176
.................... 463,084

............. 217,440,632
.................... 927,813

............. 9
............. 1

79,604,818
37,555,943
1,499,084

............. 950,438,324
............. 124,279,239

............... 29,166,493
............... 13,276,705

% of Col. 6

10.
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8

Total Bonds

Line 10.7 858 % 0f COL 8......ivoiice e

Prior Year
............... 43,355,980
5,750,583

............. 285,662,549
covereneenn 10,854,749
.................. 1,498,355

............... 36,443,970
...999,441

............. 256,725,063

..928,312 |....

958,267,359
.138,514,675

............. 915,679,160
v 129,411,534
................. 1,998,355

............... 42,588,196
.9,103,142

...49,106,563
............................ 4.5

e 31,443,411
............................ 34

111
11.2
11.3
11.4
11.5
11.6
1.7
11.8
11.9

Total Publicl

Line 11.7 as a % of Col. 6....
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccccevvervrrennnes

y Traded Bonds

............... 50,678,815
............... 11,537,602

............. 279,094,821
............... 67,422,396
999,084

............. 362,115,260
............... 43,928,344
.................... 500,000

............... 41,604,603

915,679,160
129,411,534
................. 1,998,355

............. 950,438,326
............. 124,279,239
................. 1,499,084

...62,216,417
.58
............................ 5.6

............................ 3.8

12.
121
12.2
12.3
12.4
12.5
12.6
12.7
12.8
12.9

Total Privately Placed Bonds

Line 12.7 as a % of Col. 6....
Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccceeverirvennne.

................. 3,753,933

1,485,979 | ...

............... 14,622,687
...10,543,459

................. 9,481,495
A

247,267 |....

.................... 812,573

29,166,493

..13,276,705

............... 42,588,196
9,103,142

............... 29,166,493
..13,276,705

Includes §.....
Includes §.....

42,443,198 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

..... 0 current year, $..........0 prior year of bonds with Z designations and $.

— 0 current year, $....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes §.....

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....30,303,718;

..... 0 current year, $..........0 prior year of bonds with 5* designations and $

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S§.......... 0;

NAIC5 $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

.......... 0;

NAIC6S......

..0.
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

1 Year
or Less

Maturity Distribution of All B
1

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET ODlIGAtIONS......vvvevereriricise et nenes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 5,912,189

17,131,717

................. 5,912,189

17,131,717

............................. 0

2.1

22
23
24
25

Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocveveeerereninnnns

.................... 948,299

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......cevveeeceeirriceeieie et snenes
Residential Mortgage-Backed SecUrities..........ccvvveveierineireierienirennns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
1SSUET ODlIGALIONS......ceuveeeecieieieieieie et neees
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocvcvvvrereenrennnes

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations............ccceounee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUrties...........covrrurenrerrerniennenns
Tt ettt

...45,149,755

1,720,327

...54,136,990
4,440,278

...6,932,293
...4,968,641

...260,798 | ...
..98,127,258 | ...

..... 107,389,23
.109,256,50

1
4

...56,992,967
143,215,291

............. 98,388,056

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET ODlIGAtIONS......vvvevereriririe et ssneessessenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............co.vevrvrrreirerieninns
TOtAIS 1ttt

................. 5,015,230

............. 12,276,556

............. 401,066,237
............... 19,999,274
.103,858,678
107,267,120

............... 59,386,445

............. 632,191,309

741

72
7.3
74
75

Hybrid Securities
ISSUET OblIGAtIONS........cvvvieeiciieece bbb
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGAtIONS........cvieierierceer et nee
Residential Mortgage-Backed Securities...........cccovrrverereervererieniseinns
Commercial Mortgage-Backed Securities..........cccocevevevvereievcieeisinennns
Other Loan-Backed and Structured Securities.




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ooiveierrireiieiiciieeieieeseeesississsssssssssssssssssnsns | esesessseneens 62,441,098 | ............ 306,006,992 |............. 358,842,276 | ............. 27,956,034 33,898,302 | ....ccooue. 789,144,702 | ..ovvovvvvvrnrinneee 105 | e XXX i [ e XX K s 746,701,504 | ............ 42,443,198
9.2 Residential Mortgage-Backed Securities..... 1,720,327 4,440,278 | .. ...5,924,224 ...98,127,258 | .... .110,212,087 ..110,212,088
9.3 Commercial Mortgage-Backed SECUMHIES..........coveveveereeeierrereerieies | eeveseeieseerieieree0 | e (01 (01 0 86,342,885 | ..o 86,342,885 | cooeererervreerinee LT e e XXX [ XXX e [ e 86,342,885
9.4 Other Loan-Backed and Structured SeCUMtIES. .........ccovveerrrrrererrrireirnne [ errersresnennes 5,015,230 | .ooovnnnnes 64,955,127 | .o 53,989,812 | .ccoovirnnns 9,000,001 | oo 0 i 132,960,170 | oo 119 | XXX e e e XXX s | 132,960,170 [ ..o, 0
9.5 TOtAIS.....cvorvreiictct sttt ssenssns | ensiensienseas 67,456,328 | ............. 372,682,446 | ............. 417,272,366 | ............. 42,880,259 |........... 218,368,445 | .......... 1,118,659,844 | ....ovvvvivieeenee100.0 | v XXX e | e e XXX s | s 1,076,216,647 | ............. 42,443,198
9.6 Line9.5a53 % 0f COL 6. ssesssssnrenesns | eonssssssssssssnssssssenes 6.0 | oo 333 | s 373 | s 38 [ 19.5 [, 1000 | e XXX s | XXX [ XXX [ i, 96.2 | oo 3.8
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........ooiveierieiieiiieeieieeieei et esiessessessesssssas | eeisessnseens 49,106,562 | ............. 287,656,133 |............. 340,132,833 | .ccoovvieneee 21,969,396 | ............. 25,514,908 |.............. ) 0,0 CHRINY PO ) 0.0 G I 724,379,832 | coovvreirrire! 65.9 [ .o 672,688,491 |............. 51,691,338
10.2 Residential Mortgage-Backed SECUMHES...........couvuueirinrineineiireinniinns [ eeeeineineiseissiesiesieees | eeeseieeinees 5,405,532 | .cocovvir. 15,199,004 | ............ 14,710,634 | .......... 127,959,589 |....cccouuee. ) 0,9 CHRIINY PR ) 0.0 R I 163,274,759 | oo 149 [, 163,274,759 [ ..o
10.3 Commercial Mortgage-Backed SECUMLIES............cccveveveerrcierseieiieiieis [ | v | sevessissesesssssssesssssessees | sevessesssssissesssssssssssens | svessesans 103,858,678 |.............. )%, G PO ). 0.0, G I 103,858,678 | ...covvvreirrriennnd 95 [ i 103,858,678 | ....ccovverrerirrrieierriinns
10.4 Other Loan-Backed and Structured SECUMHES..........c..rverremeemeerneeneens [rnmiiniisiisissiisissiinies | o 64,953,985 | ....ccovenns 41,229,555 | ..o 763,381 | oo, 320,199 | ..o XXX [, .0 ST 107,267,120 | ..o 98 [ 107,267,120 [ ..o
10.5 TOHAIS....ceeueeereireireere et esssnsenes | nessessssnsens 49,106,562 | ............. 358,015,650 |......ccouu 396,561,392 | ...ooevvneee 37,443,411 | ....coone 257,653,374 |..ccovvveneee ) 0,9 CHTIIN IO ) 0,9 R IO 1,098,780,389 | ....ovvvvvrrirrnns 100.0 | .coveenee 1,047,089,048 | ............. 51,691,338
10.6 Line 10.5a5 @ % Of COl. 8.....cviieiriieiiissisiisiisiesse e snessssnsnsssessennes | snessssessssssssssssssessas 45 [, 326 | oo 361 | s 34 [ 234 |, XXX o, XXX [ o 1000 [ XXXoiiiriens | e 95.3 | oo 4.7

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations. 57,201,187 280,840,846 348,113,513 27,143,462 33,402,497 746,701,505
11.2 Residential Mortgage-Backed SECULIES...........cccocvviveievciirriercseeiens | e esssseseiens | cvvevesieiienans 1,720,327 | oo 4,440,278 | ............... 5924224 | ... 98,127,258 | ............. 110,212,087

672,688,491
163,274,759

746,701,505
110,212,087

11.3 Commercial Mortgage-Backed SECUNLIES...........ccccveirieieiieieieiieieees | erveirisieisisieieissiesieiens | e essssssessssens | cssiesiessssesesessessssesesssns | eoesessssssssesssssssessssssenss | sosesessesans 86,342,885 | ............... 86,342,885 103,858,678 S 86,342,885
11.4 Other Loan-Backed and Structured SECUMHES..........ccoevvvererneeneenninnins [ crrisieisiniens 5,015,230 |...............64,955,127 | ...............63,989,812 | ............... 9,000,001 132,960,170 107,267,120 132,960,170
115 TORAIS. ..t nsssnsnes | eebiesiseneens 62,216,417 | .............347,516,300 | ............406,543,603 | ............ 42,067,687
11.6 Line 11.585@ % Of COL B.....ouvuuvereciiciieiieeiceieiiesiseniesiensensessenes | veveesiessessnessnesens 5.8 .39
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoverneerneiineiineiineie | covvnsiinsiincincincienes 56 | i 31 | 363 [ 3.8
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. .....uveiececieieieceneieise st ssessssssesssssns | cresseesnsesnenns 5239912 | oo 25,166,046 | ............... 10,728,862 | ...covverrvrenns 812,573 | oo 495,805 | ...ccovvennes 8 T XX [
12.2 Residential Mortgage-Backed SECUMHES. .........orwurureienrerrereineereieens [ oreineineirsieinsnssesenenes [ creersieensinsisessenseneenees | sernsenseessessnssssesssssssensnes | neesessessnssssessssssessnsssess | sesseesessessssssssssasssssnnes | esessesssesssssnsssessessnnes O e 0 [ e XXX [ e
12.3 Commercial Mortgage-Backed SECUMLES. ... [ [ cnesncnsssessensiees | ceneinsissesssstsessssssesenes | seriessesssssssssssessesssessess | seesessesssssssssssssnsssssnees | osessesssesssssnsssessnsenes O e 0 [ e XXX [ e
12.4 Other Loan-Backed and Structured SECUItIES...........ouereverneeneuneeinenens [ o | | s | sersrssssessesssssessessssees | seessesssssessesssssssssessenses | onsessesssessssesssssssssensesQ | sensensenssessssnsnenss000 | o0 [ 00 [ XXX | i
12.5 TOHAIS ..ot ees | eebeseseineeens 5,239,912 | oo 25,166,046 | ............... 10,728,862 | ...cvvvrvrnnn. 812,573 | oo 495805 | ....covvvnvne 8 T XXX [
12.6 Lin€ 12.585@ % Of COL B.....uuvvuneeierreiiiiiineiseiesissiseisesssessesssssneens | eeieesnsssesnesnees 12.3 [ e 59.3 | e 253 | oo 1.9 | e 1.2 | s 0 [ e XXX e XK s | e XXX i | e XXX s [ i

12.7 Line 12.5 as a % of Line 9.5, Col. 6, SECtion 9.........cccocerriieisrienseinnes | coneieissssssiissenaas 0.5 | i 2.2 | o 1.0 | i 0.1 | i 0.0 B e XXX e [ XXX s e e XXX [ b XXX
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 Of PHOr YEAT ...ttt sneees

2. Cost of short-term iNVESIMENTS ACGUINEA. ..ottt

3. ACCIUAL OF QISCOUNL. .....vuvuvericisc ittt bbb st bbb bbbt bs e

4. Unrealized valuation iNCrease (ECIEASE)..........ciueiiiiieiieieiecie ettt bbbt saes

5. Total gain (I0SS) ON QISPOSAIS.......ccuruururrermrerrerriseereeereereeseesseseetsee s eesesesesseese st ee s st ess e es st s et ee s ss s es s s sses s ensees

6. Deduct consideration received 0N dISPOSAIS..........c..wurerirrirnrinririnisesiseess st sssss s sssnsssssessesssssnssns

7. Deduct amortization Of PIEMIUM...........cveieviereeceee ettt s sttt s st a st s et en s snaen

8. Total foreign exchange change in book/adjusted carrying ValUe.............cc.ceeurueierneieieiseieee e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd...........curueereerrerirnieneireeersese et

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccvvererrerrrererrrrereierserenenee

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiiiicicies et sseessesssssssnassaes

............................................ 29,561,128

.......................................... 126,039,145

............................................ 29,561,128

.......................................... 126,039,145

............................................ 30,154,007




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E COM PANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PrIOr YEaI..........c.oviururiineereieineereeeineiseisesseiseseesnees | eeveeseesnseseesesseeens 55,649,580 | ...cooovvervrrrrrniinn. 55,649,580 | ...oovererirrireieieeieeeeeeeens

2. Cost of cash equUIValENtS ACAUINE...........cevrvrreeerieiceesie ettt ssbes s s ssssssesssessenenns | sersesssssesnsneas 8,207,267,457 | c.cvvvevererran 8,207,267 457 | ..ovevrereeeeeveeeeeee s

3. ACCTUAL OF QISCOUNL........oocvicictccc ettt bbbt nse s enssssens | sbessesnbessessesssssssssesaa AT7.379 | o A7,379 | o

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevuevereerieereiereiesie et ssses e s sssssssens | sessesssssssessssssessesesssssssssssand 0 | oo seeressenes [ e

5. Total gain (I0SS) ON QISPOSAIS........cviviveiieicriieieiciiissie ettt b bbb ssessenss | enbessessessssesesssensesaees (48,013)[ cvveveerereeeiie (48,013) [ v

6. Deduct consideration received 0N diSPOSAIS...........c..c.eviverrieiieicieeecteeese st sssaes s essssasssesns | sersesasssesssinans 8,212,766,692 | ....cvvvvvrernnn 8,212,766,692 | ...covvevercrereeeeseeeeeeien

7. Deduct amortization Of PrEMIUM............cccoiuiieiiiiisie ettt ssssssenes | sressessssesessssess s s sssesses s 0 | oo [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccvverrinrnririninnieinsinsireiens | coveiressssissssssssssse s 0 | oo resenes [ e

9. Deduct current year's other-than-temporary impairment reCognized............cocevevevevreereiereeeiienieiens [ ssssseesseas 0 oo | et naenaa
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvvvvevveees | coveveeieeeeeeis 50,149,711 | oo 50,149,711 | oo 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiiiiir s [t 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).....c.ooveiiieiciciieecesessicseesens | v 50,149,711 | oo, 50,149,711 [ oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

EO01, EO02, EO3, E04, EOS5, E06, E07, E08
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other | (9+10-11#12)| B.ACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
302700 BB 4|FM GLOBAL SERVICES LLC......covniiiiniiniiseisississsisssnisnieens | JOHNSTON.......ccvevnee | RI..... | FMIC HOLDINGS, INC......coveivvirrniinninas 06/10/2009 |01/01/2013 | ...vvvvvvvrinrirncns | cenee 2,728,519 | oo [ oo [ | o 2,728,519 | oo [ | s 2,728,519 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........cccoiiiiiiiiiisissssssnssissssssssssssssnsssssssesssssssnsenes | avvnsesessssnsnsenesd | oones 2,728,519 | o0 |0 |0 2,728,519 0 0 . e 2,728,519 0 0 0 0
4599999, SUDLOLAL = AFIIBIEA. .......voeveeseeieieiseeei sttt ettt sttt es sttt bsnstse baebssessiesssse s s st st eent et sss st st enstsnssnssesssenssenstssnssnsssssssnsensnns | aniesnresssiennieenn0) | oo 2,728,519 | o0 o0 [0 2,728,519 0 0. 2,728,519 0 0 0 0
A899999.  TOMAIS........vveeveiieeisaieseeese st es bbb HRaebb iRt b ekttt ensinnnsennins | seseisensenniienn) [ oo 2,728,519 | ccovrvvrinen0 | o0 [0 2,728,519 0 0 . 2,728,519 0 0 0 0




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 13 19 20 21 22
Current Admitted Amount Stated
NAIC Year's Amount Received Contractual
CusIpP Desig- Fair Book/Adjusted (Amortization)/ When Due and During Maturity
Identification Description nation Actual Cost Value Par Value Carrying Value Accretion Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 KD 1|U S TREASURY......coevimrirrrrinerincrinsinensssiseesssssssssensssssessssssnsssnns | Bt | oo [verivneiins | eenend T [ v 13,115,161 | ......104.743| ........... 14,559,277 | ...covveeeee 13,900,000 | ....coceenee 13,430,754 | ..ooocererrrrieeiies | e 82,004 382,250 | 12/31/2009 | 02/15/2019
912828 KQ 2|U S TREASURY ..33,693,300 ....36,748,020 ...34,500,000 ..34,025,772 78,900 |.... 1,078,125 | 11/04/2009 | 05/15/2019
912828 LJ 7|U S TREASURY . ..20,343,460 ....21,778,200 | ............20,000,000 | ............20,212,829 ...(34,032) ] .... 02/26/2010 | 08/15/2019
912828 LY 4|USTREASURY....ccooovrmirriririreiniinennninesnnsnessssenssssssssnssssssenns | B [ oo | vvvenvees | e [ i 6,803,672 | ......107.485| .............. 7,523,950 | .ovvvirnnne 7,000,000 | ..ovevrernnnd 6,873,707 | coovveveervrivcrennns | v 18,923 236,250 | 02/11/2010| 11/15/2019
912828 ME 7|U S TREASURY 6,007,595 ..6,023,825 .5,880,000 ....5,912,189 (31,755) [ oververrierineinens [ v | e 2.625 | ........2.060 | JD........ 64,936 74,813 | 11/06/2012 | 12/31/2014
912828 MP 2|U S TREASURY . 3,955,469 . ..4,350,640 | .. .4,000,000 | ..............3,970,618 195 | | e | 003625 [ 1 3760 [ FAL | 54,769 03/24/2010 | 02/15/2020
912828 NT  3|U S TREASURY.....cecovrmrirernirrirernensinninsinnnessenssnsenessssesssssssssnns | B [ oo | vvvenvens | e [ i 1,634,590 | .....101.946 | .............. 1,529,190 | .oovvvrene 1,500,000 | ..covvevrinne 612,561 | oo [ e (16,092) [ ..vvovvrerrrrriirrverinns [ erverernrserenininns | rererenn2.625 | i 1430 [ FA ot | e 14,873 08/15/2012 | 08/15/2020
912828 RC 6|U S TREASURY ...1,311,670 1,209,188 1,250,000 ....1,302,769 ...10,033 08/14/2012 | 08/15/2021
912828 RE 2|UNITED STATES TREAS NTS . . 17,143,633 ...16,911,090 | ............17,000,000 | ...........17,131,717 ...86,644 09/30/2013 | 08/31/2018
912828 SF  8|U S TREASURY.....ovvvvirririneicrrnernereninsrsessssssensenesssessessenssnensns | ESune [ [evveevvnns | v T [ v 3,118,398 | .......94.735] ....cc...uce. 2,842,050 | .ooovvrerncn 3,000,000 | .oovrereces 01,123 | e e (T1,801) e [ [ 002,000 [ o 1550 | FAL | e 22,663 07/18/2012 | 02/15/2022
912828 SV 3|U S TREASURY 1,769,277 ..1,615,338 .1,750,000 ....1,766,718 3,976 08/07/2012 | 05/15/2022
912828 SX 9|U S TREASURY. 6,022,500 . 5,757,240 | .. .6,000,000 | ..............6,017,618 06/06/2012 | 05/31/2019
912828 TC  4|U S TREASURY ...coovviirimiereineineriesineenenissisenssssssssessssssssssssssns | wvnnnen | oo | cosverseenne | veneeed [ v 1,503,164 | .......95.047 | ...oocccnce. 1,425,705 | .oooovvrnne 1,500,000 | ..cooovvrrnee 1,502,522 07/17/2012 | 06/30/2019
912828 TH 3|UNITED STATES TREAS NTS ..2,588,245 .2,750,000 2,633,890 07/18/2013 | 07/31/2019
912828 TJ 9|U S TREASURY ...939,219 907,040 .1,000,000 | ... ...941,879 ..2,660 07/19/2013 | 08/15/2022
912828 VB 3| UNITED STATES TREAS NTS 29,952,539 ....27,887,910 ...31,000,000 | ...ccovvenes 30,008,692 56,153 05/28/2013 | 05/15/2023
0199999. U.S. Government - Issuer Obligation: ....149,939,252 ..153,656,908 152,030,000 150,445,358 133,805 | v 0 [ XXX [ XK XXX ] e 946,931 003,186,907 XXXeovo [ oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36207K WC 0|GOVT NATL MTGE ASSN.....cooovivereriieieereieeecsnenssssnieensnienenns | oveenee Lo | everennienes [ e | i .57,351 | .. 114734 ................66,080 | ..... 57,594 | .... 57,365 | oo | e 12 MON... | ... ..4,320
0299999. U.S. Government - Residential Mortgage-Backed Securities ...66,080 | .. 57,594 | ... 57,365 12 ..4,320
0599999. Total - U.S. Government.... 153,722,988 | .......... 152,087,594 | ......... 150,502,723 | ..oovvevinninnenn0 | i 133,817 3,191,227
All Other Governments - Issuer Obligations
007863 AF 0|AEROPORTS DE MONTREAL |1FE| .. ....324,000 ...3,886 12/11/2013 | 10/16/2037
013062 CU 3|ALBERTA PROV MEDIUM TERM .|.AFE] .. . .2,000,000 | .ooireeenn 1,996,353 [ oo | ernrrerineneenn309 | it [ | 02,850 [ 11 2.870 | W 25,712 57,000 | 01/18/2012 | 01/19/2024
01306Z CV 1|PROVINCE OF ALBERTA |- 1FE| ... 1,575,038 | .......89.117 | ... 1,416,960 | .o 1,590,000 | .ovvvreenn 1,575,920 | oo | cvrrverirerrneensB7 [ | v | v 2.900 [ ... 2.970 [ MS..... 13,120 46,110 | 09/24/2012 | 09/20/2029
110709 8Y 1|BRITISH COLUMBIA PROV CDA |.1FE]| .. ...288,855 | ......104.865| ................262,163 | ...... 250,000 | ...... 287,336 | ..covevrrcrecrneins | crverirneerennens(T60) | coveriieciiernceiineinns [ | ceerereen300 | 10003470 | JD | v A3 | 10,750 | 12/14/2011| 06/18/2042
110709 FM 9|BRITISH COLUMBIA PROV OF AFE ] v 1,734,511 | ... 111518 oo 1,672,770 | e 1,500,000 | ..cooovvveneee 1,712,844 | s | e RUT19) | s [ | 4,800 ...0..2.680 | JD...... 4,170 59,025 | 08/07/2013 | 06/15/2021
11070Z CC 6|BRITISH COLUMBIA PROV MTN |-1FE| .. ....1,5671,683 1,340,000 ....1,536,233 .75,308 | 12/18/2012| 08/17/2028
135087 A4 6| CANADIAN GOVERNMENT .|.1FE] .. ..21,719,389 . ....21,631,555 | .. ..21,749,000 | ... ..21,720,352 ...1,635 | 11/06/2013 | 09/01/2017
135087 A6 1| CANADA GOVT......ccovvvrrrrrericrirenes AFE] v 6,976,090 | .......89.520 | .............. 6,853,651 | ..oovvvrncens 7,656,000 | ...ocvernes 6,998,556 | ....oucvecrireririeirinns | v 22,866 [ s | e | e 1500 el 2.530 [ D 9,780 57,420 | 09/19/2013 | 06/01/2023
135087 A9 5| CANADA GOVT.. | 1FE]| .. 9,304,325 ..9,303,301 .9,306,000 9,304,422 | o | e 9T [ | e | e 1.000 [ 1,010 | MN 15,681 11/29/2013 | 05/01/2015
135087 WL 4| CANADA GOVT.. | 1FE]| .. 5,022,480 . 4,511,790 | .. 23,396,000 | c.oovrveerrnid 937,422 | oo [ e B2TTT) v [ v | 5,750 .c00.2.240 | D 16,273 195,270 | 12/18/2012| 06/01/2029
135087 YQ 1|CANADA GOVT AFE] 7,810,014 | ... 113.700 | ..ocvvneve. 7,566,735 | ..oovvvvnnens 6,655,000 | ...oocvvnecnn 7,800,461 | oo [ eerrerirneena(9,552) [ oo | ceveerneissnnseneenes [ eveereenn.000 [ 100000.3.060 | ID-os | v 22,671 133,100 | 09/19/2013 | 06/01/2041
135087 YR 9| CANADA GOVT.. AFE| ...610,501 650,077 ....599,000 805,857 | v [ e (131) [ | e | 2000003750 [ ..0..3.510 [ JD..cc. ..1,913 22,463 | 08/13/2009 | 06/01/2019
135087 ZJ 6|CANADA GOVT.. |-1FE| .. 3,700,710 . ..3,666,724 | .. .3,473,000 | ... 3,690,649 | ..o [ v (10,081 [ o | v [ 00 3.2501 ...0.....2.320 [ JD..... 17,364 56,436 | 08/28/2013 | 06/01/2021
135087 ZQ 0| CANADA GOVT AFE] 63,319 | .....103.934 | .......cccoouce. 63,400 | ..... 61,000 | ..... 63,059 | ..o | eererienieenee(@59) | o [ | 002,750 | ol 1450 | MS 565 08/28/2013 | 09/01/2016
135087 ZS 6|CANADA GOVT.. | 1FE]| .. 3,322,800 .3,120,000 103,322,537 | v | e (263) | e [ | 03500 ..., 3170 | JD... ...9,300 12/03/2013 | 12/01/2045
135087 ZX 5|CANADA GOVT.. |- 1FE| .. 8,359,746 . . . 18,361,000 | ..oererrrn:8,359,883 | oo [ e 138 [ [ [ 21000 e 1010 | FAL 10/30/2013 | 02/01/2015
13509P CF 8| CANADA HOUSING TRUST AFE] e 2,093,180 | .....102.262 | .............. 2,045,240 | ....covuuee. 2,000,000 | ...ccvvenee 2,046,390 | ...coerivrerericnns | cevereeeenne(31,408) | oo [ | 202,950 001,330 | D 06/28/2012 | 06/15/2015
31680P AA 4(550NT SCHBRD TR |.1FE]| .. 838,361 ....710,000 812,573 | s [ e (3,160) [ e | e | 005,900 [ .. 4750 [ D 12/21/2005 | 06/02/2033
448814 JA 2|HYDRO-QUEBEC AFE| .1,713,180 .1,500,000 1,698,269 | ....oovvvcvrrccrreninns | verrenrenn(2,274) | o e | 005,000 | ..o 4,270 | FALL... 06/22/2011 | 02/15/2050




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
563469 CX 1[MANITOBA (PROVINCE OF)  ..cccovvverreene I (0] I AFE] v 1,243,935 | ...... 179.919 | v 1,133,490 | .o 630,000 | ....ccoovvneee 1,218,172 [ v | cverrerernnn(25,030) | oo | e | e 10.500 3.320 | MS...... 21,385 66,150 | 12/18/2012 | 03/05/2031
563469 FJ 9|MANITOBAPROV CDA .o | criees Al AFE] e 999,300 | ...... 111536 | .ovvcrrne 1,115,360 | .coovrrnne 1,000,000 | ..oooeernnennd 999,780 | ..ovverrrcrieeinennns | v 11 | s [ | s 4.900] ......... 4.910 [ Do | v 3,558 | oo 49,000 | 11/29/2006 | 12/06/2016
626200 AA 9| MUN FIN AUTH B C CTF DEP........oceovivriierniirineieisnsssiessniseeensnens | evvees .|.1FE] .. 1,580,355 | ...... 108.829 | . ..1,632,435 1,500,000 | ..cocvvnvee 1,556,250 | ..o | ererrrnneeed(T,813) [ | e | v 4450 ......... 3780 [ D | e 5,685 | ..o 66,750 | 09/02/2010 | 06/01/2020
642866 FY 8|NEW BRUNSWICK PROV CDA.......ccovvererrimerieerierieneseesssssesinnns | criees | 1FE]| .. ...996,300 | ...... 112.676 | . 1,126,760 | .. .1,000,000 | ...... 998,627 |.... 5.240 |FA....... 18,793 52,000 | 02/13/2007 | 02/21/2017
642866 FZ 5|NEW BRUNSWICK PROV CDA.......c.ovviiiieieiiniieniiesesesississsisnnes | crieee AFE] v 1,183,678 | ...... 104.673 | oo 1,292,712 | oo 1,235,000 | .coooovrinne 1,189,440 [ ..o | e 1,033 | s [ e | e 4550 | i 4810 [MS...... | v 15,057 | covvoerrvrns 56,193 | 09/06/2007 | 03/26/2037
642869 AB 7| NEW BRUNSWICK PROV CDA.......c.oevuiirinriinrrenerienesseississeiienss | criens | 1FE]| . 2,205,574 | ...... 109.761 | . ..2,195,220 .2,000,000 2,179,894 2.940|JD....... ..7,418 78,615 | 08/07/2013 | 06/02/2020
683086 AA 0| ONTARIO INFRASTRUCTURE PR.......ccccostrvmiirerieererinsisersenineenns | crvees |1FE]| .. ..652,112 | ...... 102.995 | . 661,228 | .. ....542,000 | ... ...651,605 | ... v | e (225) | o e | e 8700 | 4.590 [UD.cooe. | v 2,570 | covverens 30,174 | 07/11/2011 | 06/01/2037
683234 B8 0|ONTARIO (PROVINCE OF) oo | evee AFE] 4,964,508 | ...... 109.293 | ...ovvenn 4,808,892 | .....cooene 4,400,000 | ...ccoouee 4,872,524 | oo 2.280(JD....... 15,956 | ..ocovveueee 193,600 | 12/18/2012 | 06/02/2019
683234 SL 3| ONTARIO PROV CDA |- 1FE| .. 1,123,780 | ...... 123.016 | . ..1,230,160 .1,000,000 1,105,456 | oo | (3, 184) | s [ | 005,850 | i 4990 | MS...... 18,432 58,500 | 06/08/2007 | 03/08/2033
683234 YB 8|ONTARIO PROV CDA |AFE 2,484,275 | ... 107.568 | . ..2,689,200 | .. .2,500,000 | ..............2,496,141 | ... v [ e 750 [ | e | e 8750 | 4.830 [Jdovees | o 53,438 | oo 118,750 | 01/10/2006 | 01/19/2016
683234 ZP 6|ONTARIO PROV CDA AFE] 2,688,100 | ...... 106.831 [ ...ovovvenee 2,670,775 | coovvvernen 2,500,000 | .ooovrereces 2,683,072 | oo [ e 2,921) [ | e [ 4600 [ e 4.120|JD....... ..9,478 92,000 | 08/07/2013 | 06/02/2039
68323A AW 4 |ONTARIO PROV CDA |- 1FE]| .. 3,181,383 | ....... 98.363| . ..3,073,844 .3,125,000 ...3,174,818 2.930|JD....... ...8,226 98,438 | 09/24/2012 | 06/02/2022
68323A AX 2|ONTARIO PROV CDA AFE] 2,983,581 | ........ 99.778| . ..2,993,340 | .. .3,000,000 | ..............2,985,064 |.... 2.040 | MS...... 18,108 33,725 | 08/07/2013 | 09/08/2017
68323A BN 3| ONTARIO (PROVINCE OF) AFE] v 1,952,960 | ........ 94.451 | oo 1,889,020 | ..ooovvvrnee 2,000,000 | ..oovreneens 1,954,692 [ ..o | e L,T16 | s [ e | e 2850 | i 3.120 |MN...... ...9,605 28,695 | 08/07/2013 | 06/02/2023
748142 DE 0|QUEBEC PROVINCE .| AFE] .. ....3,274,676 .3,055,000 3,214,281 [ e | e (10,201) | e | e | e 5.350 | i 4750 | D | s 14105 | ... 163,443 | 05/10/2007 | 06/01/2025
74814Z EG 4|PROVINCE OF QUEBEC ...ccocoviiriririicecrienienienieesssinnnins | AFE] 11,132,000 ....1,265,063 2.630|JD....... ...4,396 50,940 | 12/18/2012 | 12/01/2020
74814Z EK 5|QUEBEC PROVINCE |- 1FE]| .. . .1,200,000 ....1,325,746 3.670|JD....... ...4,343 51,000 | 05/03/2012 | 12/01/2043
803854 JA 7|SASKATCHEWAN PROV CDA.. AFE] ..1,554,134 11,245,000 1,427,399 01/31/2006 | 09/05/2033
803854 JT 6| SASKATCHEWAN PROV CDA.. | AFE] ....1,747,200 ..1,566,548 | .. .1,750,000 ... 1,747,459 11/07/2012 | 02/03/2042
0699999. All Other Governments - Issuer Obligations............cocviireiniieinnisisinsins et ....116,400,676 115,201,705 | .......... 110,504,000
1099999. Total - All Other Government: ....116,400,676 ..115,201,705 110,504,000 ....115,889,573
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062N A7 2 |CALIFORNIA ST AGAFE] 221,072 | 116.258 | . 232,516 | ...... 200,000 209,131 )| ... 03/05/2009 | 02/01/2017
13062N D8 7 |CALIFORNIA ST AFE | i 674,946 | 106.335 | . 638,010 ....600,000 ..621,316 ) 02/15/2011 | 02/01/2015
13063A 4L 5|CALIFORNIA ST AGAFE] e 511,575 116.166 | . 580,830 | .. ....500,000 ..507,828 )| .. 03/25/2009 | 04/01/2021
13063A E8 3|CALIFORNIA ST, AGAFE| 267,443 | . 113.356 | . 283,390 | ...... 250,000 | ... 257,567 ) e 3.970|MS...... ..4,167 12,500 | 02/25/2009 | 03/01/2017
13063B 4K 5| CALIFORNIA ST, . . | AFE] 575,280 | ... 110187 . 550,935 | ..coovrrirnens 500,000 | ..ccovrrenncns 571,505 ) [ v [ e | e 5.000 | e 3400 [AO...... | v 6,250 | coovrirnnns 10,972 | 04/12/2013 | 10/01/2024
13067 LA 7| CALIFORNIA ST ECONOMIC........covmvirirererieiirinsiierieresseesssisssiinens | cviene [ [ AFE] 521,370 | M7.221 | s 586,105 | ...coovvrernen 500,000 | ..ccoovvrernnen 512,093 Y[ | e | 5,000 [ 4400 [Jd.oocren | e 12,500 | .covvervrnee 25,000 | 10/30/2009 | 07/01/2018
29270C MA  0|ENERGY NORTHWEST WASH ELEC.........oscumreemeinerierineernseiseines | cevene | 1FE| .............1,046,430 | ...... 109.549 | . ..1,095,490 .1,000,000 ) [ e [ e | s 5.000 | e 4.500 [ | e 25,000 | .coveovrernes 50,000 | 02/10/2011 | 07/01/2023
37358M CW 9| GEORGIA ST RD & TWY AUTHREV .. e | e . .| AFE] .. ..618,045 | ...... 117.832| . 589,160 | .. ....500,000 | ... ...583,162 [ e | e | 3,000 | oo 1.630|MS...... ..8,333 25,000 | 09/07/2011 | 03/01/2019
452152 MJ  7|ILLINOIS ST . AFE] e 391,675 | ...... 108.194 | ...covvcrrnne. 378,679 | ...... 350,000 | ...... 385,158 Y[ oo | s | e 5,000 [ s 3480 [FA. oo | o 7,292 | oo 21,535 | 05/02/2012 | 08/01/2021
452152 RE  3|ILLINOIS ST. |.1FE]| .. ..462,500 | ...... 108.364 | . ....400,000 )| ... 2.800 |AO...... 25,000 | e 9,500 | 04/02/2013 | 04/01/2021
452152 SM 4| ILLINOIS ST. . . | AFE] ...534,905 | ...... 108.246 | . 541,230 | .. ....500,000 ..533,113 | .... | . ) ... 3.970|JJ....... 11,875 06/27/2013 | 07/01/2021
57582N 7S 8| MASSACHUSETTS ST.....oiiirrieriieereeineisesisessseseesessssessssssssnens | sevenn I VAFE] e 310,686 | ...... 111681 | v 301,539 | oo 270,000 300,639 (1,861) | cvoovereereirerinrines | cevveerieeieseseennns | ceeveeens 5.000 3.850 | FA....... ...5,625 13,500 | 01/23/2008 | 08/01/2026
57582N T8 8| MASSACHUSETTS ST....ciiieieirincineiersnsneesssnssssesessssisssesssssns | arvnees . .| 1FE] . ..338,430 | ...... 105.581 | . 316,743 ....300,000 ) | ORI IVUORUROIRR (ST 5.000 3.960 | MS...... ...5,000 15,000 | 01/24/2008 | 03/01/2025
604129 EE 2| MINNESOTA ST....coomirmrieereeririneriesiesesessssissessesssessssesssssssensnns | ersees . | AFE] . ...556,680 | ...... 107.534 | . 537,670 | .. ....500,000 )| ... 5.000 3.260 |FA....... 10,417 25,000 | 03/07/2008 | 08/01/2015
604129 FH 4| MINNESOTA STATE.......civmirieririeeineiseisesiesiseesssisssssesssessssssss | cvveees I AFE] 291,078 | ...... 111.668 | ...oovvvvirn 290,337 | .o 260,000 ) [ e [ [ 5.000 3.380 | FA....... ..5417 13,000 | 01/04/2008 | 08/01/2016
70914P US 9 [PENNSYLVANIA ST...coooiviriirinirieriereneesesissssersessssssenssnsssnses | covens . |- 1FE]| .. 2,975,775 | ...... 116.852 . ..2,921,300 .2,500,000 ) ... 2.600|AO0...... 18,750 10/23/2013 | 10/15/2022
93974C QC 7| WASHINGTON ST.....oiiiuiienrerneimismesssisssrsssnsssessssnssssessessssssssssssssssness | sssesas . | AFE] . ..557,510 | ...... 114.901 574,505 | .. ....500,000 | ... ...543,056 | ... | . ). 3.860 | FA....... 10,417 25,000 | 01/15/2010 | 02/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........coovcvscniniinincs | i 10,855,400 | ... XXX.ooooooo [ v 10,851,895 | ..o 9,630,000 | ............ 10,599,960 | ..cvovviviiiinnnes (L (87,127) 0 0 |..XXX........ XXX XXX [ e 162,918 | ..o 321,507 |..... XXX...... [ ... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........ouvirsniisrissessmssesssiinsees | cevonsenens 10,855,400 | ... XXX.oooor | corvrinenes 10,851,895 | .ooovvvennces 9,630,000 | ..ocvvnnne 10,599,960 [ ..oovvvvriviiienns 0 ] o (87,127) 0 0 [ XXX XXX XXX | s 162,918 | oo 321,507 |..... XXX [ o XXX,
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guar: d) - Issuer Obligations
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017343 DH 4| ALLEGHENY CNTY PA PORT AU.....ccootvumrrerimnierinesrsisnnnerienees | eevvene | o [ oneereeens AFE| v 1,091,850 | ...... 112.328 | oo 1,123,280 | .ooovrrene 1,000,000 | ..coovvreneee 1,050,705 | ..o | e (14,955) 3.300 | MS...... 16,667 50,000 | 02/16/2011 | 03/01/2017
03588E H5 5[ANNE ARUNDEL CNTY MD.......coosirumrirmriremmnrirnerssesssesnensnsiseesnees | aenene | oo [ coveerinenns AFE| v 1,104,820 | ...... 113479 oo 1,134,790 | oo 1,000,000 | ..cooovrrnne 1,040,927 | ..oooeeerriineines | cevineiins (11,992) | ovoveererrnerineinne [ eevnerverieeiseenseins [ cereernn5.000 | e 3.620 [MS...... | coovrrerinne 16,667 | ovovererncs 50,000 | 03/11/2008 | 03/01/2017
167486 LW 7| CHICAGO ILL VAFE] 1,362,959 | 107.797 | ... 1,401,361 | e 1,300,000 | ..oovverrinne 1,361,984 ed975) [ v [ [ 05,000 | i 4.280|JD....... 5,417 11/05/2013 | 12/01/2021
167610 7K 4|CHICAGO ILL PK DIST. AFE] 218,804 | 100.000 ... 200,000 | ...... 200,000 | ...... 200,000 .(3,434) 3.240|JJ....... ...5,000 01/29/2008 | 01/01/2014
18085P LZ 5|CLARK CNTY NEV ARPT REV. AFE] 1,073,430 | 106.880 | ... ...1,068,800 1,000,000 ..1,026,422 (16,932) [ e | e | 3,000 | i 3180 | v | v 25,000 02/01/2011| 07/01/2015
49474E K8 5|KING CNTY WASH AFE] i 111,056 | 100.000 | ... 100,000 ...100,000 100,000 | .ooouveerrierierinees [ e (2,014) 2.940|JJ....... .2,500 01/29/2008 | 01/01/2014
537292 GT 5|LITTLE MIAMI OHIO LOC SCH AFE] 1,135,620 | 113.663 ] ... ...1,136,630 1,000,000 1,108,838 | ..o | verirennnen(5,134) | o [ v | 008,250 | v 4.250(JD....... 4,375 03/19/2008 | 12/01/2028
586158 MN 4| MEMPHIS TENN ELEC SYS REV.. AFE] 1,709,250 1 112738 ... ,691,070 1,500,000 ..1,608,774 . .6, 02/08/2011| 12/01/2016
592112 JS 6| METROPOLITAN GOVT NASHVIL......cccvvereririrmeriereeersnisserissesnens | criens AFE] 1,182,800 | 17411 ... 1,000,000 | ..cooovrrrnee 1,181,133 [ s | s (1,667) 2.610|Jd....... 25,000 11/25/2013 | 07/01/2022
64966J DB O [NEW YORK N Y...ooioiiiiiiiiiiniisciiesicisssississsiessesississssiannss | coviene AFE] 1,159,200 114754 | ... 1,000,000 1,157,613 (1,587) 2.600 AO...... 12,500 11/26/2013 | 04/01/2021
64966 N4 4| NEW YORK NY....covmiririieinierineiieseieesesisssssessesssessessssssssssennns | coveene AFE] 1,229,910 | 114.397 | ... . 1,000,000 | ..cooovvrenee 1,195,950 ...(21,794) 2.320|FA....... 20,833 50,000 | 05/25/2012 | 08/01/2022
717883 LD 2| PHILADELPHIA PA SCH DIST......cooiiierinerierieeireesseissessssssessenenns | crveees AFE] cnn..556,645 | ... 110.39%4 | ... 551,970 | ..coovvvrrrens 500,000 | ..coovrrrennens 527,812 (9,909) | cvvvvvierererieiienes | ceveresieeiiesieiisnis | e 5.000 | ..., 2.810 | MS...... 25,000 | 12/08/2010 | 09/01/2016
74514L QD 2|PUERTO RICO COMWLTH ...cccovvviivereieriiines VAFE] 284,630 | . 111.391] ... .278,478 | .. 250,000 | .... 280,051 01/18/2008 | 07/01/2035
968661 GY 8|WILL CNTY ILL FST PRESV. AFE] i 771,406 | . 116118 | oo 725,738 | s 625,000 | ..o 738,603 02/15/2012 | 12/15/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligatiol XXX 212,578,812 [0 | (144,763) | i 0 [ b XXX | XXX [ XXX [ e 156,181 el 443,750 XXX...... | ... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions............ . § XXX e 12,578,812 | 0 e (144,763) | 0 [0 [ XXX | XXX [ XXX ] i 156,181 443,750 XXXeoowo [ o XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
011842 RJ 2| ALASKA STINTL ARPTS REVS ....coccviiverimiirerinrinesineriserieeisnines | v AFE] 401,340 | 102.888 ..385,830 380,101 09/15/2010 | 10/01/2014
01728A  Z9 0 [ALLEGHENY CNTY PA HOS DEV AUTH......ccovivvmrimrerreriseinenisnernes | cvvens AFE | v 544,645 | 106.261 531,305 528,630 12/21/2012| 10/15/2015
040507 KJ 3| ARIZONA HEALTH FACS AUTH......ccovimimiieiniiereineirernsssessineninns | eree AFE] . 367,367 e 115.179 403,127 358,333 08/21/2008 | 01/01/2018
040654 MY 8| ARIZONA ST TRANSN BRD HWY......c.ovvuririerierircrieeneesnseenesenens | crieees AFE] e 346,569 | ... 107.037 ... 321,111 ...300,000 314,189 . . ., 05/27/2010 | 07/01/2015
04780M ME 6| ATLANTA GA ARPT REV......oiviiinrieeieineiinseineseeisesssssisesssssenes | ceeens AFE] 2,171,580 | e 108.839 ... ...2,176,780 2,000,000 22,071,568 | oo [ (34,148 [ e [ [ i 5.000]......... 3140 | e | s 50,000 | .cocooonne 100,000 | 12/16/2010 | 01/01/2016
047870 KB 5|ATLANTA GAWTR & WASTE WT ceeveenennnens | e AFE] .. 348,380 | ... 118.077 ... 413,270 | .. ...350,000 | ... 348,767 6.000 6.050 [ MN...... ...3,500 21,000 | 06/17/2009 | 11/01/2022
052414 LN 7| AUSTIN TEX ELEC UTIL SYS.....coitiinirerinrinerinseineissssenessesiseesnnns | eevnees | oo [ oneerneenns AFE] cnnn..383,768 | ... 112.940 | ceovvvvcirnnens 395,290 | ..ooovrrrinncns 350,000 | ..coovrnrrenncns 375,863 | ..oocvrucrrrerireirenin | e (2,385) | cvovverrererinrineniies | eerreneseiennisneines | oereenerd.000 | oo 4.000 [MN...... [ ovrerrrrrens 2,236 | oo 17,500 | 06/11/2010| 11/15/2022
097428 BR  6|BOISE CITY IDAHO ARPT REV......ccstrmririrniiiirerinsisinsiseissinsiisinns | oeveee AFE] ... 1,066,780 | ... 107.426 | ... 1,000,000 1,025,889 ....(14,860) 3.380 | MS...... 16,667 50,000 | 02/18/2011 | 09/01/2015
106293 AE 3 |BREA CALIF REDEV AGY SUCC.......cocmierremermerminerienssseessiserienes | wneens AFE] 1,387,392 | 114.923| ... . 1,200,000 | ..coovvrrneee 1,385,325 [ ..o | s (2,067) | cvooverrererrenrnernee | everirererseenseiisernes | everenernd.000 | o, 1490 |FA....... ...3,167 11/15/2013 | 08/01/2018
115065 WG 5| BROWARD CNTY FLA SCH BRD........cocvuiriririeineieiinsiineniseisseeins [ s AFE] 2,283,640 | .. 113.280] .............2,265,600 | .......coo.c.. 2,000,000 | .ooovrvnees 2,276,377 | coovevverernrnvrerinns | ervererinneed(T,263) [ e | e | 0000 5.000 | e 2.670(JJ....... 50,000 10/18/2013 | 07/01/2020
13033L  AK 3| CALIFORNIA HEALTH FACS Fl.....ccovvuriiirinerieriieerissinesinsninenes | s AFE] 257,373 | ...... 110.310 ... 275,775 | ...... 250,000 | ...... 252,856 | ..vvverirrrinrienins | coverreniienn(1,056) | covoriiniieniienienes [ vnvierieniissiisniiins | verreeer.000 | covvncs 4510 [ [ s 6,250 | coovvrirecs 12,500 | 05/14/2009 | 07/01/2016
13066Y QH 5| CALIFORNIA ST DEPT WTR RE.......ocvueiererieirnerinseenenseniseisnenenes | verens | oo | ceviineines AFE| 2,232,720 | ...... 114404 | .............. 2,288,080 | ..oocvennenn 2,000,000 | .ooovrvnecn 2,129,880 | .coovrerrrerienieees | e (36,573) 16,667 | ..ooveveneee 100,000 | 02/07/2011| 05/01/2017
130685 H8 6|CALIFORNIA ST PUB WKS BRD JAFE] 530,200 1 e 113.967 | ... ...500,000 | ...... 525,253 (2,304) ...6,563 26,250 | 10/14/2011 | 10/01/2022
130685 U4 0| CALIFORNIA ST PUB WKS BRD AFE | 221,122 | 112428 ... ..200,000 | ovoorvnnrinee 212,528 | .o | e (A,071) | oo | cerrverrerrneeseeenns | vereeeenn8.000 [ 102740 [ D | oo 833 | oo 10,000 | 11/02/2011| 12/01/2016
13068L GE 9| CALIFORNIA ST PUB WKS BRD AFE] 284,950 | L 109.492 | ...cooeeer..e.. 273,730 | ... 250,000 | ...... 283,651 .(1,299) 1,042 | oo, 7,292 | 06/06/2013 | 06/01/2025
13068L LC 7| CALIFORNIA ST PUB WKS BRD AFE] 1,153,160 | 114789 ..o 1,147,890 | oo 1,000,000 | ..cooovrvenee 1,148,819 .(4,341) 5,694 11/15/2013 | 11/01/2017
130795 E2 9| CALIFORNIA STATEWIDE CMNT.....otviieerierirrineesseesenienieneneens AFE] 4,066,101 | . 116.342 ... 4,012,279 ce(18,845) | oo | e | eeeeeenn5.000 [ 114,380 [ AL | i 48,750 | oo 195,000 | 12/16/2010 | 04/01/2019
167593 ML 3| CHICAGO ILL O HARE INTL AFE] 2,160,200 | ... 106.167 | ... ..2,157,563 20,556 10/23/2013 | 01/01/2023
176553 ER 2| CITIZENS PPTY INS CORP FLA AFE] 531,180 | 106.251 ... 531,255 509,170 2,083 25,000 | 03/24/2010 | 06/01/2015
176553 FW 0| CITIZENS PPTY INS CORP FLA .....ccoovvniierincicrineinns AFE] 1,047,330 | 113.011] ... ..1,130,110 031,878 | e [ e (6,442) | e [ [ 005,000 4200 [ D [ s 4167 | oo 50,000 | 06/30/2011 | 06/01/2018
181006 GF 8| CLARK CNTY NEV PASSENGER FAC CHARGE REV AFE] 339,690 | . 106.677 | ... 320,031 313,184 .7,500 15,000 | 10/15/2010| 07/01/2015
185328 HT 1| CLEARWATER FLAWTR & SWR......oiiiiierierieirseiseeise e AFE] 221,294 | 114.687 | ... 229,374 210,590 833 10,000 | 05/15/2009 | 12/01/2017
186406 GS 7|CLEVELAND OH ST UNIV JAFE] 1,205,830 113.285| ... ,132,850 ..1,180,156 ..4,167 50,000 | 08/08/2012 | 06/01/2022
196632 PA 5| COLORADO SPRINGS COLO UTIL AFE] 1,192,270 | 116.972] ... ...1,169,720 1,188,639 ...6,389 25,000 | 10/28/2013 | 11/15/2021
20774U 5L 5| CONNECTICUT ST HEALTH &....oovvvumivririireeineireiissiseenseniseesnnes | convee | oo | cevineins AFE] 528,310 | . 114.656 | ..o 573,280 | .....ccc.oee.....500,000 | .oovoniirnnnnns 520,525 | ..oovovriinerrnrrnnins | covnrrenneenn(2,887) | o v | eiereree3.000 | 270 | Wi | s 12,500 | ooorrenne 25,000 | 12/16/2010 | 07/01/2020
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207758 RQ 8| CONNECTICUT ST SPL TAX OB.......ccoovrurriirierinreieniinissiissinens | criene [ [ AFE] v 2,762,867 | ...... 116.947 | ..o 2,724,865 | .............. 2,330,000 | ..oovverneen 2,755,015 | oo | e (7,852) | coooverrercerriiniines | cevveerirerireneseeinns | e 5.000......... 1.660 | AO...... 12,944 10/31/2013 | 10/01/2019
240523 XY 1|DE KALB CNTY GAWTR & SEW......cconirvrrinerierirneerseisersesissennennns | crveee [ AFE| v 1,462,364 | ...... IREX: 704 p— 1,454,256 | .............1,255,000 | .....c.o..c.. 1,461,415 2.350 [AO...... ...2,092 12/04/2013 | 10/01/2020
29270C QF 5|ENERGY NORTHWEST WASH ELEC.........cccoiimrnrirerneirnerneirersninenns | crvees JAFE] i 111,100 102436 ... 102,436 100,945 3.080 [ JJ....... 2,500 | i 5,000 | 01/29/2008 | 07/01/2014
29270C XP 5|ENERGY NORTHWEST WASH ELEC........c.cscervemirmerirerirseereniseennes | cvveene - AFE] v 1,172,670 117602 ... ...1,176,020 L1166,854 | [ e (5,816) [ e [ [ 000 5.000 | 1.800 | JJ....... 25,000 10/16/2013 | 07/01/2019
34074G DE 1 |FLORIDA HURRICANE CATASTR......cccosvimmiimrirmrineiseessneissisesnienes | cvveee - AFE] 530,975 | 110.664 | ... 553,320 513,583 3.840 | JJ....... 12,500 25,000 | 05/14/2010 | 07/01/2016
341507 E7 2 |FLORIDA ST BRD ED LOTTERY....cccvvvmirieriiniiriisieriesiiseienirenens AFE] cnnn....566,955 | ... 116.572 ... 582,860 545,049 | ...oovvrverrerrneins | e 1,379 | e [ | v 8.000 | e 3.200 [Jdeeeies | v 12,500 | .covvervenee 25,000 | 12/02/2010 | 07/01/2019
343136 2U 0| FLORIDA ST TPK AUTH TPK R....vioiiiiierierieeteeise e sissiiesienes AFE] 1,153,850 | 113.508 | ... ...1,135,080 148,671 [ .o | e 5,179 | s v | 0005000 | o 3420 JJ....... 25,000 06/28/2013 | 07/01/2025
349515 PM 2 |FORT WORTH TEX WTR & SWR AFE] 2,414,300 | . 116.928 | ... ,338,560 2,321,777 (40,764) | . 2.510 09/07/2011 | 02/15/2021
419794 YC 0|HAWAII ST ARPTS SYSREV ...ovvvrivirnnne AFE] 522,605 | ... 113.587 | ... 567,935 AITCHE: N RTINS ISR (2,626) | c.ooververrrieerrerines | eerirerirseesseinernes | evrrenend.000 | oo 4.340 03/25/2010 | 07/01/2018
432325 GR 3|HILLSBOROUGH CNTY FLA AFE] 350,833 105.027 | ... 367,595 350,529 | ..ovvvveveirirerinnnens | ervvrerenieniennnen(83) | corvereienncneinnne [ | 5,000 | i 4.960 09/14/2009 | 06/01/2019
45188R EL 9|ILLINOIS DEV FIN AUTH RE AFE] 224,240 | 113.187| ... 226,374 | .. 212,284 192) | e e | e 8.150 | i 3.790 01/04/2008 | 01/01/2019
45200B GR 3 |ILLINOIS FIN AUTH REV AFE | i 137,546 | 102426 | ... 128,033 | oo 125,000 | cooovvrerinns 126,076 .(2,100) 3.250 01/31/2008 | 07/01/2014
452227 DJ 7|ILLINOIS ST SALES TAXREV. VAFE] i 274,855 | L. 110.803 | ... . 250,000 | .... 260,783 .(4,159)|. 3.160 06/16/2010 | 06/15/2016
455059 AC 9|INDIANA ST FIN AUTH ENVIR - L2FE] 3,625,720 | ... 107.229 ..............3,608,256 | .............. 3,365,000 | ..ooovverncs 3,610,294 (15,426) | oo | e | e .900 | e 1.200 11/12/2013 | 01/01/2016
45528S QS 8| INDIANAPOLIS IND LOC PUB........cocoverriiirisieieieeieiesesessssssieniens | enis ol JAFE] 154,590 104.293 | ... ...150,000 150,957 |... ed(918) [ s [ [ 05,000 | i 4.340 | I | e 3,750 | o 7,500 | 09/23/2009 | 01/01/2015
46603A EB  3|IVY TECH CMNTY COLLEGE........cccooeveereeererereeeeiessveeeeseeseesieseeens | eeviae .. VAFE] 1,143,800 | 113.560 | ... . 1,000,000 | .... 1,139,438 |... .(4,362) 0.940|JJ....... ...5,556 10/30/2013 | 07/01/2017
485429 CV 4|KANSAS ST DEV FIN AUTH - AFE] 1,208,540 | .. 116.319 | oo 1,163,190 | e 1,000,000 | ..coovrvvne 1,161,327 (20,294) 2.520 16,667 50,000 | 08/16/2011 | 03/01/2021
490580 CR 6|KENT HOSP FIN AUTH MICH AFE] 261,433 | 105.152 ... . 250,000 | .... 260,798 (121)|. 5.220 ...6,340 13,750 | 03/28/2008 | 01/15/2047
52463T CD 7|LEFT HAND WTR DIST COLO - AFE] 335,187 | 101.762 ..ovvvirerrrr.305,286 | oo 300,000 | ..coovrerirnens 302,273 | ... .(5,996) 2.930 .1,917 15,000 | 02/06/2008 | 05/15/2014
542690 W2 4 |LONG ISLAND PWR AUTH N Y ..oooimiiiiniienieiseisseiissiessseeiseens | crieee - AFE] 1,106,200 | ... 106.247 | ... 1,000,000 1,033,632 1(24,538) | oo | e | 005,000 [ i 2420 [MN....oo | v, 8,333 | oo 50,000 | 12/15/2010 | 05/01/2015
544435 2E 9|LOS ANGELES CALIF DEPT AR....covvurmrimemerineriensssesensssssseieeees | cviees - AFE] 1,627,108 | 109.537 | ... 1,380,000 1,525,904 | ...coovevvvrrnrrrerrns | v (1,204) 3.840 ...8,050 11/06/2013 | 05/15/2025
544495 WZ  3|LOS ANGELES CALIF DEPT WT.....octoivirierirerenineeeriseiesiessessenies | erene AFE| 1,186,300 | . 119.278 | ... 1,000,000 1,174,015 (12,285) [ ..oocerevrerierivereens [ v [ 5,000 | e 2.120 25,000 06/28/2013 | 07/01/2020
544552 UV 2 |LOS ANGELES CA . JRUTITOROR OPPoen - AFE] v 168,273 | L 113517 ... 170,276 | .. ...150,000 | .... 155,974 | oo [ eerverirenineed(854) [ v [ v [ e 5.250 | i 4680 [FA....... | oo 3,281 | oo 7,875 | 06/26/2009 | 08/01/2022
546398 B5 6|LOUISIANA PUB FACS AUTH R.....coooviviiieireeiseinerissesensseissneinns | crveee I AFE] 205,000 | ... 112.964 | oo 231,576 | ...... 205,000 | ...... 205,000 | ..ovverrrerireeirieinns | eerrereinenenienines | ceeneennsinenenenns | e | seeeeeered.000 | s 5.000 [Jd.cooies | e 5125 | oo 10,250 | 07/31/2009 | 07/01/2018
57563R  JJ 9| MASSACHUSETTS EDL FING AU......ccovviirvriiericinsieissineieninnes | crves AFE] 2,656,962 1 .. 105.868 | ... ...2,620,233 12,654,288 | ... | e 2,6T4) o [ [ 5125 | 4100 [JJ....... 59,194 10/30/2013 | 07/01/2022
592041 QP 5|MET GOVT NASHVILLE & DAVIDSON CNTY TENN.......ccccovvverererncrrans [ crvene AFE ] 287,723 | 117.516| ... 293,790 ...250,000 272,372 2.960 | AO...... ..3,125 12,500 | 04/15/2010| 10/01/2018
59259N X5 7|METROPOLITAN TRANSN AUTH AFE] 1,139,360 | 114.165| ... ...1,141,650 1,000,000 ..1,135,399 (3,961) | coovvereirerinrineines | eerrerirseesseisseiens | eereeernd.000 | oo 3490 [MN...... | cooererirs 7,222 | oo, 12,778 | 08/07/2013 | 11/15/2024
59259Y EV 7|METROPOLITAN TRANSN AUTH AFE] .562,410 | ...... 112.289 | ... 561,445 | .. ...500,000 | .... 531,419 20(10,383) | oo | e [ 205,000 2.710 | MN...... ..3,194 25,000 | 12/02/2010 | 11/15/2016
59259Y M9 7 |METROPOLITAN TRANSN AUTH . AFE| 1,126,160 | ...... 112.086 | ..oooevrnee 1,120,860 | ..c.ovvvnne 1,000,000 | ..cooovrvrnee 1,120,836 [ ..oceoeverrencrreninne | overrenerne(5,324) | o e | e 5.000 | i 0.740 | MN...... ...6,389 10/31/2013 | 11/15/2016
59333P ZK 7 | MIAMI-DADE CNTY FLA AVIAT .....cviiriiiiiniieriseiesesissisesisess s ol JAFE] 549,455 | L 114.599 | ... 572,995 531,678 3.530|AO...... ..6,250 25,000 | 12/01/2010 | 10/01/2018
59334D EL 4 |MIAMI-DADE CNTY FLA WTR & AFE] cnn..358,245 | L 117.386 | ... 387,374 346,135 | ..o | cvererneneen(2827) | e v | oveeern5.250 | i 4.280 [AO...... | cooverrerrrenns 4331 | 17,325 | 07/11/2008 | 10/01/2019
59335K AG 2 |MIAMI-DADE CNTY FLA SEAPO. AFE| 1,339,558 | L. 111.181] ... ..1,384,203 .1,337,399 | ... A2,159) | o | e | e 5.000 [ i 4.070 [AO...... 17,465 09/11/2013 | 10/01/2023
59447P LY 5|MICHIGAN ST FIN AUTH REVENUE - AFE] cne..559,655 | ... 109.118 ... . ...500,000 | .... 547,019 |... AR ST4 ) OSSO USSR ISR, X 10 V) IS 3.100 | JD....... ..2,083 25,000 | 05/10/2012 | 06/01/2019
59447P NH 0 [MICHIGAN FIN AUTH REV........ccoeuvunnee - AFE ] v 1,171,270 | 111.030 | .oovvereren 1,110,300 | oo 1,000,000 | ..cooovrvene 1,158,020 (13,250) | +.vvveeereererineinnnns [ eernerinerieeiseeinsnens [ eereernn5.000 | e 2.780 [ | e 25,000 | .ooovrrrnee 25,000 | 03/22/2013 | 01/01/2022
59465H KD 7 |MICHIGAN ST HOSP FIN AUTH JAFE] 205,118 | 114.528 | ... . 200,000 | .... 202,125 (653)|. 5.600 ..1,000 12,000 | 10/29/2008 | 12/01/2016
59465H KE 5|MICHIGAN ST HOSP FIN AUTH AFE] 2,967,200 | ... 118.037 .....000....2,950,925 | ... 2,500,000 | ..oovrrneeen 2,952,451 14,749) [ oo [ e [ 00000 8.000 | e 1.250 | D.covver | e 12,500 | covoerernes 75,000 | 11/08/2013 | 12/01/2017
594698 DQ 2 |MICHIGAN ST STRATEGIC FD AFE| i 743,050 | . 106.935| ...oovvvvnn. 748,545 | ... 700,000 | oo T11,360 [ oo [ e (6,008) | cvvoveuererrrvcererirers [ errreirernninrirennens | cereenn5.000 [ o 4.040 [AO...... | cvverrrern 7,389 | oo 35,000 | 03/05/2008 | 10/15/2015
60636M DL 8|MISSOURI ST REGL CONVENTI AFE] .. 867,338 | . 116.145| ... 862,528 (4,810 2.800 13,646 08/12/2013 | 08/15/2021
626207 VM 3| MUNICIPAL ELEC AUTH GA AFE v 1,446,864 | . 116.634 | ... ...1,422,935 1,381,206 (B0,1A7) [ oo | e | 05250 [ 2410 [ Wi | e 32,025 | v 64,050 | 01/31/2012 | 01/01/2019
641489 AD 1|NEVADA ST UNEMPLOYMENT CO... JAFE] e 1,113,250 110.810| ... ,108,100 ..1,106,669 .(6,581)]. 0.550 ...1,500 10/30/2013 | 06/01/2016
645771 XS 0|NEW JERSEY BLDG AUTH ST RO PO - AFE] 2,468,190 | ... 112.954 | ... ...2,456,750 2,459,431 | ... (8,759) [ covnvererereeereernriens | werverernerineninseenees | errnend5.000 [ e 1.130 11,781 11/15/2013 | 06/15/2017
64579F 5C 3| NEW JERSEY HEALTH CARE......cooonmiiniiiieieiiniieseieeseississssienes | eeens I AFE] 1,378,538 | 109.459 | ..o 1,368,238 1,378,188 | ..o | e (350) 3.800 | JJ....... ...2,083 11/20/2013 | 07/01/2024
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646135 K4 4|NEW JERSEY ST TRANSN TR ...ocoiriirimriinirinerinerieniesessineniens | crvene [ [ AFE| v 1,158,740 | ...... 113.920 [ v 1,139,200 | ..ooovrrenene 1,000,000 | ..coovvreneee 1,081,092 2.630|JD....... ..2,444 55,000 | 12/06/2010 | 12/15/2016
649674 JD 1|NEW YORKN Y CITY HEALTH O IO [ AFE] e 114,151 | ...... 114.912 | v, 114,912 | .o 100,000 | oo 108,341 2.840 | FA....... 21,889 | e 5,000 | 10/20/2010 | 02/15/2018
64971Q 5U 3 [NEW YORKN Y CITY TRANSIT......oiviriiiirereirnesiierssiesessseeensninns . AFE| . 567,440 | ... 109.597 | ... 547,985 565,600 | ... . 3.800 | MN...... CAABT | 9,097 | 06/13/2013 | 05/01/2028
650010 AD 3|NEW YORK ST TWY AUTH GEN . - AFE] e 1,711,560 114.995 ... 1,724,925 | 21,710,213 | ... 1, 2.200 ..2,708 12/12/2013 | 05/01/2019
650035 VM 7 [NEW YORK ST URBAN DEV COR.......cocovvveimiireerriiirrieisessenienens .. AFE| i 577,085 | . 110.108 | ... 550,540 | ..ooovrvrirnns 500,000 | ..oovrvrernens 533,192 ....(14,600) | 5. 1.910 ...71,361 25,000 | 12/02/2010 | 03/15/2016
658196 N9 7|NORTH CAROLINA EASTN MUN.... AFE] 257,500 108.776 | ... 271,940 | ...... 250,000 | ...... LYV (| R S (NS (1,061) | 5.000]......... 4.520 [Jd.cocves [ s 6,250 | coovvrrrees 12,500 | 07/18/2008 | 01/01/2016
665245 XM 3| NORTHERN ILL UNIV REVS AFE] 537,928 | L. 112.358 | ... 578,644 530,596 (2,592) e | 5.000]......... 4.340 ...6,438 25,750 | 12/15/2010 | 04/01/2019
665444 JD 8 |NORTHERN MUN PWR AGY MINN... AFE| ..............1,058,040 | ...... 114.810] ... ,148,100 ..1,040,954 .(5,882)]. .25,000 | .... 50,000 | 12/16/2010 | 01/01/2020
67756D CD 6| OHIO ST HIGHER EDL FAC CO . (SOOI PO - AFE] 2,337,540 | 114622 ... 2,335,271 .(2,269) .T1,778 11/01/2013 | 12/01/2023
679111 US 1| OKLAHOMA TRANSN AUTH OK.....oovvrirriiiriineiersnieiesissiesnsssnsens | evene .. AFE| e 177,080 115.263 | ... 1,116,369 27,700) [ v | e | 003000 | 12960 | I | i 25,000 | .oovrernnnn 50,000 | 10/05/2011 | 01/01/2018
68607V D7 7|[OREGON ST DEPT ADMINISTRATION........cccvtremrrrmerierirneerreienirnes | crvens - AFE] 1,236,390 | .. 117.509 ... 1,213,356 ..(23,034) 12,500 22,917 | 04/04/2013 | 04/01/2020
686543 TL 3| ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH.....c.covveermvernes | covee - AFE] 721,086 | . 115.317] ... 691,902 698,146 21,073 | oo | e | 0000 [ 11250 [ I | i 15,000 | .covoerernn 17,667 | 11/16/2012| 07/01/2018
717823 L8 9|PHILADELPHIA PA GAS WKS AFE| ... 3,457,500 | ... 110.357 | ... 448,656 ..3,441,302 ..(16,198) | 83,984 11/08/2013 | 07/01/2016
721876 QH 6|PIMA CNTY ARIZ SWR REV. AFE] 827,813 | 116.021] ... 803,635 (T161) | cooeeeenerserieninee | cevrnerrerirneersenenns | veeeeend8.000 [ 103750 [ s | i 18,750 | .ovvurernes 37,500 | 06/03/2010 | 07/01/2020
725304 SA 8|PITTSBURGH PAWTR & SWRA......c.covvvvrrvirnenn. AFE| .n.3,978,065 | ... 113.216 ... 3,976,038 ..6,319 12/12/2013 | 09/01/2021
725304 SB 6|PITTSBURGH PAWTR & SWRA.....cc.ovvvvrrirnn. AFE] 3,839,614 | 112.062] ... 3,838,021 ...6,148 12/12/2013 | 09/01/2022
736754 MK 5|PORTLAND ORE WTR SYS REV. AFE] 1,524,732 | 117.015( ... ..1,506,027 15,000 24,833 | 04/24/2013 | 10/01/2023
745160 PV 7|PUERTO RICO COMWLTH AQUED.........cccconvvumnn. AFE .507,925 12,500 25,000 | 03/07/2008 | 07/01/2015
745268 6J 6|PUERTO RICO ELEC PWR AUTH.......coomivierireereriserieriesesensseenes | crvees - 527,419 13,750 27,500 | 12/15/2010 | 07/01/2016
74529) HE 8|PUERTO RICO SALES TAX FIN et | s .. . . 510,239 11,458 27,500 | 06/11/2009 | 08/01/2022
75076P AF 2 |RAILSPLITTER TOB SETTLEMENT. ST SIN PO o | e | W2FE | neeen....508,850 | ... 111.406 ...500,000 504,991 ...2,083 25,000 | 12/01/2010 | 06/01/2017
75076P AG 0 |RAILSPLITTER TOB SETTLEMENT [SSTTURRURTRRIRTON ISP | e | W2FE | 2,024,720 | ... 113.071] ... 2,000,000 2,015,714 | ... A3124) | o s | e 5.000 [ 14800 | D | 8,333 | v 100,000 | 12/16/2010| 06/01/2018
783186 QK 8|RUTGERS ST UNIV N Ju..oivoriiiiiricrierieiiseiesieseseesssineniens | criene | | VAFE | i 1174760 116.176 | ... . 1,000,000 | ..coovvreneee 1,166,981 | ... (7, ...8,333 16,667 | 06/14/2013 | 05/01/2023
796253 U4 2| SAN ANTONIO TEX ELEC & GA.....ccovrvririeirrrinerierieeisnessssiserinns | cvveee v | e | WAFE | nn...582,535 | ... 113190 [ o 565,950 | ...covvnrrinncns 500,000 | ..coovrrrennens 542,755 | ..o | rveerinnin (13,282) | ovvveverereneenernenns [ eeverrerineessniinenns [ eerreen8.000 | i 2.120 | FAL | i 10,417 | oo 25,000 | 12/06/2010 | 02/01/2017
796253 Z9 6| SAN ANTONIO TEX ELEC & GA......covvviiririiiriniierseieesisesssnsisees | evee | v | AFE | 901,163 | . 113.990] ... 854,925 | ...ooovvinne 750,000 | ..ovovverernnend 894,879 (6,283) 15,625 18,750 | 06/03/2013 | 02/01/2025
837123 FP 8| SOUTH CAROLINA ST PORTS.......ovvuereerirerierireenseissrssssneessnins | crieees o e | WAFE | 921,137 | 114799 ... 947,002 | ...... 825,000 | ...... 884,991 ..(12,190) 20,625 41,250 | 11/30/2010 | 07/01/2018
88880P CA 0[TOBACCO SETTLEMENT FING......ccocosvvenerrmmrermrrrnenieeerseenserienniiseenns | eeeveee oo [ eeveerivnns [ w2FE | 1,116,920 | e 109.136 | ... 1,000,000 1,112,115 .(4,805) ...6,389 17,361 | 07/03/2013 | 05/15/2023
88880T NP 7| TOBACCO SETTLEMENT FING FRUSTRTRION OO - AFE] 1,082,500 | 108476 ... . 1,000,000 | ..coovrreneee 1,081,895 |... ....(605) ...2,639 12/05/2013 | 06/01/2020
89602N WL 4| TRIBOROUGH BRDG & TUNL AUTH.......ccoourimrrierirneiieeienisseesseines | cevenne I AFE] 1,191,010 | 116.485] ............1,164,850 | .............. 1,000,000 | ..cooovrvrnee 1,135,394 [ oo | e (25,399) | .vevevererrneinennenen [ erverrerinseiinnnnenns [ eereeen3.000 | i 2.130 | I | e 25,000 | .coveovrernes 50,000 | 10/05/2011 | 01/01/2019
914720 RL 3| UNIVERSITY N C SYS POOL........coovemrrirmirmrineineesssissisnsisnssssnsens | eonnens | oo [ evevereneins | W IFE | 1,089,510 | ... 115.959 1,045,058 | e [ e (8,468) 12,500 50,000 | 03/14/2008 | 10/01/2018
927781 YE 8|VIRGINIA COLLEGE BLDG AUTH......cccovvvirrercersrinerirerinensseniseesnenns | eonvene | oo [vneerneeies | W IFE | . 567,315 | Lo 109.861 549,305 530,031 ...(13,402) ...8,333 25,000 | 02/02/2011 | 03/01/2016
944514 LL 0| WAYNE CNTY MICH ARPT AUTH......cccoomrirmirmnrnnennnrnnnrnennsninennnne | evnens | oo [veeereeens | WIFE | 2,059,360 | ... 113.193 ...2,263,860 000,000 ..2,039,188 (6,965) [ cvvovireicireriiniiees | cevveereriseinnnnnns | eereenend5.000 | 14550 [ D | e 8,333 | oo 100,000 | 12/17/2010| 12/01/2018
944514 LV 8| WAYNE CNTY MICH ARPT AUTH......ccconiinmmnnnnnnnnnnisnrnennsnenssnnnne | evnene | [evnnennenees | IFE [ iiiiinn..524,640 | ... 110.030] ... 550,150 | .. ...500,000 | .... 512,791 |... .(4,052) ...2,083 25,000 | 12/09/2010 | 12/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations XXX | e, 109,762,407 | ............ 97,550,000 | .......... 107,389,236 | .......ccc........... 0., (815,280) | .vvveveereriiineen0 o0 ] XXX | XXX | XK | e 1,251,103 | ......... 2,426,787 |..... XXX oo [ e XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligati ies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128HE MY 7 |FHLMC PC  .oocnereenessnissiseniesssessssnsssnssensessnseseens | cennene | oo | vevevnennnes | e | oviiineinnnnn.829,897 | oo 105.985 | ..o 864,309 | ..cocvvvrirnens 815,499 | ...coovvvens 821,572 MON... ...3,058 36,697 | 06/30/2003 | 08/01/2018
3128K7 U5 5|FHLMCPC  .ooiiirscrenscererssneiensniseensssissssssenssssssnenss | eoneene [ oo [vevnnine [ e | 2,361,511 | L 107.928 | ... ...2,666,658 470,765 ..2,365,116 MON... 10,295 | ..occcvveeee 123,538 | 11/04/2005 | 09/01/2035
3128KG  FP 8| FHLMC......oioiecvecceverieeeeseeseeseesessesnsessnsessssssessessssnsnssnssnssesns | eviveie | oo | eververiens | ceeead | evverieniennn 702,185 | 113.519] ... 775,605 702,185 MON... ...3,986 47,827 | 11/30/2006 | 11/01/2036
3128KK XU 8[FHLMC PC.....ovvirieirieiicrieeineerssisensssissssseessssesensssssssssesssssesenss | seeveee | oo [ evvnernenes [vnenT | i 181,752 | i 110.375] ... 198,992 181,752 MON... 02/08/2007 | 01/01/2037
3128LB AZ 1 |FHLMC PC.....cooeiviierniiscrerinsisisnississsssiensssssssensssssssssssesssnsssssenss | soneene oo [vevnninees [ oo | i 499,842 | ... 111.350 | ... . 497,813 MON...|. 05/29/2009 | 05/01/2038
3128M4 CP 6| FHLMC PC......coovvvriericiriniseineriesiseesssssssessnsessssesssessssessssssnssns | wonnens | oo | vererneenns | connsd [ vviinnenn 1,305,868 | ... 109.0211 ... . ..1,309,071 MON...|. 05/24/2007 | 12/01/2036
3128MM  CK 7| FHLMC PC.....coooiiirviernircienieicsensisersssseessssissenssensnsssssensssens | evvnees | oo | eeveveninns [ o] | e 2,624,514 | oo 106.141 | oo 2,778,103 | .oovvernend 2,617,357 | oovvvinnd 2,619,736 MON... 08/24/2005 | 09/01/2020
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3128P7 BH  5[FHLMC PC......ovvvoieiiiniiicrieieississisesiesesssssisssssessessesssensns | cviens [P SOOI IO 1] 1,366,677 | ... 110.586 | ...ovovenee 1,492,005 | ..cocovvrvnee 1,349,180 | ..ooovrreneee 1,363,498 5.510 | MON... ...6,746 80,951 | 12/12/2005 | 12/01/2025
3128P7 CB 7 [FHLMC PC....iiirciriieieiieeiesiseesssissisessesssesssssssissessssssessssnsns | crveee [P0 SSPTORINS IO 1] 1,691,492 | 111220 | oo 1,831,206 | .coovrvnne 1,646,471 | oo 1,682,604 5.580 | MON... 8,918 | v 107,021 | 02/28/2006 | 02/01/2026
3128PE 4N 5[FEDERALNATLMG o | i e e T 768,026 | ...... 109.282 | . 824,122 ....754122 5.840 | MON... ..4,085 49,018 | 10/17/2006 | 10/01/2021
312942 CB  9[FHLMC PC .ot enssssssssinnns | seninne . oo | 5,662,539 | ... 102.761 | . .5,618,552 | .. 5,467,581 | ... 3.330 | MON... 18,225 218,703 | 08/31/2010 | 09/01/2040
312945 TE 8|FEDERALNATLMG s | criees [P [T P T 5,323,776 | ... 102.786 | oo 5,175,340 | .ovvvernnns 5,035,047 | ....ccooouee. 5,161,317 3.510 | MON... 16,783 201,402 | 04/10/2012 | 02/01/2041
31294K M4 4[FHLMC PC oo | cviens e | 663,246 | 106.611 . 681,439 ...639,177 B48,798 | s [ e (8,736) [ i | [ 5500 [ i 4.440 | MON... ..2,930 35,155 | 01/22/2003 | 01/01/2018
31296S M3 T7[FHLMC ettt ensseesensnns | e . v | 393,764 | 109.959 | . . ....386,576 | ... 392,994 | oo e (1,763) e | e [ 005500 [ i 4.910 [MON... [ oo 1772 | 21,262 | 01/30/2004 | 01/01/2034
31297C HD 5|FHLMC s | ervees e e 11,314,001 | . 107.809 | .coveveene 1,419,884 | ..o 1,317,030 | oo 1,314,201 5.000 | MON... ...5,488 65,852 | 12/15/2004 | 07/01/2034
31297S RE  4[FHLMC PC oo sssssessnsnnns | criens e | 263,715 | 107.654 292,495 | ..vvvoerin 271,696 | ..coovvrernenn 264,239 | ..o | e 10,008 | v [ | e 5.000 | e 5.820 [MON... | c.ovrevrrrne 1,132 .13,585 | 10/14/2005 | 08/01/2030
31298N UG 8 |FHLMC GOLD PC# oot isessesssssssnsnes | seninae . e ] . 32,598 | 105.148 ..33,228 | ... 31,601 | ..... 32,478 6.550 | MON... 198 ...2,370 | 08/21/2001 | 05/01/2031
3132GG AX 3|FEDERALNATLMG e | ceveene [P [SSPTORRIONS IO 1] 2,112,252 | .. 102.787 | oo 2,054,900 | ..ooovvernees 1,999,174 | .ooovvrenee 2,044,872 3.530 | MON... ...6,664 79,967 | 04/10/2012 | 08/01/2041
3132HM TF  8|FEDERALNATLMG oo | ceninne e | T ] 5,771,994 | 99.334 ..5,342,891 .5,378,678 ...5,771,994 2.210 |[MON... 15,688 09/28/2012 | 09/01/2042
3132J9 D3 9|FHLMCPC GOLD PC....oovirirririeienissisnsisersssseessssisssessenes | evveees . . 6,761,169 | ..............6,997,810 2.580 | MON... 19,720 05/29/2013 | 04/01/2043
31387C XK 2|FEDERALNATLMG  ooocseieneeeessssessessenssesnennns | ovvenne e | 35,297 [ ... 103.689 | ..................36,126 | ..... 34,840 | ..... 35,160 6.540 [ MON... 406 06/22/2001 | 04/01/2031
31389K WT 4 |FNMA PASS-THRU INT 15 Y ..coiiiiriiirnnierseneienssisesrsssessssssnnnns | v e e 1 ..240,3% | ......105.416 | .................239,319 | ...... 227,023 | ...... 231,146 5.330 | MON... ..2,616 15,892 | 09/03/2002 | 02/01/2017
3138E8 K6 8[FEDERALNATLMG ..o | criens . 7,326,983 7,095,543 | ..o 7,130,883 | ..o 7,228,067 cerneennsennnnenenen | e | e 3:500 | i 3.280 [MON... | wocvvurrrne 41,550 03/30/2012 | 04/01/2042
3138MK 4R 4|FEDERALNATLMG oo iseisenienes | e . 4,936,638 LAAT3T780 | 4,706,463 | ..o 4,825,271 ..(123,926) | .... 2.610 |MON... 23,510 10/31/2012| 11/01/2042
31390G A5 6|FNMAPASS-THRU INT15Y .19,540 8,624 | .. 18,426 | ... 18,811 .(685) 5.240 | MON... 213 09/20/2002 | 05/01/2017
31402R DD 8| FNMA PASS-THRU LNG 30 Y...ocosvvririreerrrinerieriiesesnessssissensssesnes | cvvenne 1,829,813 . 2,053,538 | ..ooverrrinne 1,852,535 | .ovovrrnnes 1,829,813 11,426 | ... 5.820 | MON... 16,741 01/17/2007 | 05/01/2035
31403S W5 1 |FNMA PASS-THRU LNG 30 Y....cooiivrrirerverivenirersnserrsnsessnneninns | evveene oo [rvevnine [ oo | i 1,696,427 | ... 112.079| . .1,733,468 1,546,644 ....1,590,663 e 11,556) [ oo | e | erereen8.000 | i 4.980 [ MON... 15,446 12/09/2003 | 11/01/2033
31404N GC 4 |FEDERALNATLMG  .oooiivnererrneenensssisenisenissssenssssnenns | vnene | oo | vevvnenines w1 | 1,043,522 | ... 105.8%4 | . ..1,140,903 11,077,395 1,055,998 12,994 | s e | e 4.000 | e 4.840 | MON... 7,047 08/24/2005 | 05/01/2019
314058 EF 7 |FEDERALNATLMG  .oooiivnccnneennensesssenssisseensnisnnes | eoveene oo [eveineine [ oo | 1,295,573 | Lo 108.533 | . ..1,463,285 | .. 1,348,239 | ..............1,295,573 6.240 | MON... 11,218 09/29/2006 | 08/01/2035
31406B MW 7 [FNMA PASS-THRU LNG 30 Y.....coccovvrrmmrrmrenrinnrinnrreninsnsenirsnennns | vevveee oo [ evvverivenes [T | 206,921 | e 109.784 | . 223,535 | ...... 203,613 | ...... 206,469 | ..ovvoveevvrrerininnns | vererinrinenennn392 | v [ | e 5.500 | e 4.930 [MON... | ... 01/11/2005 | 01/01/2035
31406D E7 7|FNMAPASS-THRU LNG 30 Y....ocooovrsermmrrmererineeneninseeseninsnsnennns | veeene | oo | vevvneionee e | i 1,466,790 | ... 106.219 | . ..1,606,985 11,512,886 ..5.160 | MON.. 02/25/2005 | 12/01/2034
31406V DP 8 |FNMA PASS-THRU LNG 30 Y....cooeivivirerveriveneirersnncnrnsseessnneninns | eoveene [ oo [rvevneine [T | 1,331,500 | e 113.049 | . ..1,445,629 5.270 | MON... 05/31/2005 | 05/01/2035
31406W 2M 5[ FNMA PASS-THRU LNG 30 Y....cocvrvrrmerrerineereniserserimennensnsnenens | weevnee oo [ evvverivnnns [evnen | e 484,634 | L. 110.624 | . 522,223 D AB32TT | s [ e 9,580) [ o | e [ 8,000 [ i 5.140 [ MON... 06/30/2005 | 06/01/2035
31409X PU  7[FEDERALNATLMG  coooveincnnesnesenienisessssnssnisensinnins | eeeveee oo [ evvnrivens [ | 640,152 | e 109.896 | . 724,331 | .. ...659,101 | ... 840,152 | oo [ 5,088 [ | [ 05500 [ 6.400 [MON... [ .covvcvrnnc. 5,961 | oo 36,251 | 07/31/2006 | 02/01/2036
31410D 5Y 2|FEDERAL NATL MG e | 1,154,302 11746 | .o 1,272,594 | ..ocovvvenee 1,138,821 | oo 1,154,302 5.900 | MON... 12,328 74,023 | 08/10/2006 | 08/01/2036
31410P A8 6[FEDERALNATLMG oo | criees . . ...358,723 | ...... 113.042 . 394,537 ....349,016 5.920 | MON... 10/10/2006 | 08/01/2036
31410U YW B FHLMC e nssssssensenns | ervees . I 1. ..654,209 | ...... 110.704 | . 716,622 | .. nB47,331 | 854,209 | e [ (6,811 [ s [ 008,000 | 5.450 | MON... 11/30/2006 | 09/01/2036
31411C KH 3 |FEDERALNATLMG oo eesseiseseniesssesnennes | ovveene [P SO IO L1 [ 114,788 | ...... 109.110 | oo 121,084 | oo 110,973 6.310 | MON... 12/08/2006 | 11/01/2036
31411K R4 7 [FNMA PASS-THRU LNG 30 Y...oooiioirinrineiierineineersesessssinssieees | cevees ..1,486,343 | ...... 111.140 | . 11,482,405 o 10886,343 | s | e (1,351) | s [ | 008000 | e 5.780 | MON... 01/31/2007 | 01/01/2037
3141IN 5C 7|FNMAPASS-THRU LNG30Y. OO I . . ...1,350,828 | ...... 110.842 | . . . 1,340,564 | .o 1,350,828 | oo [ e 2,885) [ e [ [ 8,000 | i 5.630 | MON... 02/08/2007 | 02/01/2037
31411W AU 1| FNMA PASS-THRU LNG 30 Yoot | eneens [P SSPPORPINS IO L1 [ 998,820 | ...... 111.079 | oo 1,100,794 | ..o 991,001 | .ovvvrrirens 998,820 | ...vvvrvrerierineins | wverirnereene(2,889) | oo [ | 8000 | e 5.630 | MON... 03/30/2007 | 04/01/2037
31412A U9 3|FNMA PASS-THRU LNG 30 Y...coooovvirimrrerernenvennirersnssesenssnessnnns | evnnee | oo [ ernveverinns [ e 1 1,267,660 | ...... 112147 . 1,393,350 | oo 1,242,423 | ..o 1,267,660 5.660 | MON... 10/09/2007 | 07/01/2037
31412E 5Y 8|FNMAPASS-THRU LNG30Y. OO I . 95,121 | ... 110.234 | . 100,990 | ..... 91,614 | ..... 95,121 | covevrerrnrnernnnnns | eevrrrrnenneee{T,319) | o [ [ v 7.500 | e 6.170 | MON... 08/30/2007 | 08/01/2037
31412R D5 3 FNMA s | i JUR [TORTINN P 1] 10,734,086 | ... 106.427 | ............ 11,377,769 | oo 10,690,655 | ....ccvuee 10,734,086 | ..o [ errerirerenend(8,348) [ o | e | e 4500 | 4.260 [ MON... 03/31/2010 | 03/01/2040
31419A DS 3 [FNMA PASS-THRU LNG 30 Y....coovmirrrrirerierirneeneeineesserinsnnenienes | cvvens e | | 02,990,858 | ... 110.721] . 3,039,403 3.600 | MON... 11/30/2010| 09/01/2039
314190 SH 2| FNMA PASS-THRU.......ccostiirrinerierieirneiississssesiesisessssesssssesesssenns | sevenne . e | e 11,179,070 | 103.259 | ..o 11,674,827 | ..o 11,306,309 [ v 11,180,557 [ oo | verreernnn(30,312) | o [ v | ceereenn 000 | e 4.170 | MON... 12/14/2010| 11/01/2040
31419K GD 1 |FNMA PASS-THRU LNG 30 Y...coooviivrriirereiiriiniensnssiessseisensninnes | aneene e e 1| 7,526,039 | ... 103.383 | .coveine 7,944,001 | oivieen 7,684,128 | i 7,541,085 [ oo | e (A3,192) | s e | e 4000 | o 4.320 [ MON... 12/16/2010 | 11/01/2040
31419L QD 8|FNMA PASS-THRU LNG 30 Y...oiiiiririmisnissriisniisserssnissmsssnssssnsenes | cvvene [ IO 1 ...6,651,625 | ...... 103.002 . 6,629,238 8,526,741 | v | 161 | [ | o 8000 3.660 | MON... ...257,439 | 11/30/2010| 12/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed SecUrities. ... 109,774,015 [ ... XXX........ .112,844,311 .107,933,448 109,256,499 0 0 [.. XXX XXX XXX | . 051,415 | L 4,702,989 |..... XXXeooren [ o XXX...oe
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3199999. Total - U.S. Special Revenue & Special A 1t Obligations.........cccovv. SRS [P 219,017,997 | .. XXX.ooivwe | corrrinns 222,606,718 | .......... 205,483,448 | ......... 216,645,735 | ..o 0] (1,052,392) 0 0 [ XXXt XXX XXX | s 1,902,518 | ......... 7,129,776 | ..... XXX [ oo XXX......
Industrial & Miscell (Unaffiliated) - Issuer Obligati
00206R  AZ 5| ATET INC..ooviiiveiiiieiiieessisissi st ol . 498,525 | ... 101.449 | ... 3.875 3.910 (FA....... ..1,319 08/15/2011 | 08/15/2021
010392 ER 5| ALABAMA PWR CO.....cccoovvirrerrrrnirerierineesseeisssssessssssessesssssssenes | ennens | oo [ vneerneeies | 2 IFE [ iiiiinn.997,690 | ... 108.584 | ... 999,426 5.230 [ JJ....... 23,978 01/11/2006 | 01/15/2016
02580E CC 5|AMERICAN EXPRESS BK FSB M......ccoccovivevinrirernnncrernsinssinniiennnne | eovvne oo frvevviinen [ WIFE | 002,992,650 | ... 114.918] ... 2,996,763 6.030 [MS...... 54,000 09/10/2007 | 09/13/2017
035229 DB 6|ANHEUSER BUSCH COS INC........ccccovvvermrirmirreninrinerinmnrnenrenisnennes | evvene | oo [vvvervenes | WIFE | 2,197,040 | ... 112295 .............2,245,900 | ..............2,000,000 | .............. 2,100,457 (29,266) | ....vvovevnererrinirnene [ e [ e 5.600 | e 3.890 [MS...... | vvreerinnas 37,333 | ... 07/12/2010 | 03/01/2017
037735 CQ 8| APPALACHIAN PWR CO......coonrirrrinrirenieniseeserissinesssssseessessansens | wnnees | oo [ eveeerneens | 2 2FE | i 1,645,360 | ... 103.747 | ... 1,600,000 L1815,297 | s [ e (10,608) [ oo [ e [ e 3.400 | e 2.690 [MN...... [ ovvvrcrrnens 5,591 | o 54,400 | 01/31/2011 | 05/24/2015
037833 AK 6|APPLE INC 90.141] ... 1,000,000 .954,045 . ...3,867 12,000 | 06/05/2013 | 05/03/2023
05531F AG 8|BB&T CORPORATION 1,000,000 999,365 3.230|MS...... ..9,422 32,000 | 02/28/2011 | 03/15/2016
06051G DZ 9 |BANK AMER FDG CORP. ol . . . 4,500,000 ..4,617,750 6.990|JD....... 28,594 343,125 | 06/14/2010 | 06/01/2019
06051G EU 9 [BANK OF AMERICA CORP  ....oiiimieiinirierierieesesiseeiesseenniens - . 994,440 | ........ 94.410] ... 1,000,000 994,903 | ... 3.360 | JJ....... 15,583 16,500 | 01/08/2013 | 01/11/2023
06406H BS 7 |BANKNEW YORK MTN BK ENT......cooomiirrirrirnrineiserieseeeeseeieenns | ] . ,748,875 | ...... 103.384 | ... 3,750,000 3,749,565 | ... v e | 2500 ... 2500 | .o 93,750 | 12/02/2010 | 01/15/2016
073902 RU 4|BEAR STEARNS COS INC . s e | WIFE] 2,048,705 | 119.348 | ... 2,000,000 ..2,024,470 06/18/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP ..ot - . ,002,315 | ...... 103.315] ... 2,000,000 2,000,219 04/19/2005 | 09/15/2014
10112R AT 1|BOSTON PPTYS LTD PARTNERS........ccccoovivrveiereerriersneissseniesinneens | evevee | oo | verevivnees | W2FE [ .. 1,346,855 | ... 105.587 | ... 11/03/2011 | 11/15/2018
124857 AE 3| CBS CORP.....ccvuerereceirincriseriesrienienissenssessssssensensssssssssssssnenne | coevee | oo | veveenerines | w2FE | i 413,083 | ... 102.053 | ... 419,438 09/27/2011 | 02/15/2021
12626P AJ 2| CRHAMER INC......ccoovriiiriiniiciieriseissesseisssseniseessssssssisssssnnsns | convee | oo | eevvnennns | w2FE | iiiiiii000.999,630 | ... 122728 ... ..1,227,280 999,777 07/16/2008 | 07/15/2018
126408 GV 9| CSX CORP.....vveririceiirinrineriesiesiesisssissesissssensensssssssssssssnens | oevee | oo | vevenniones | w@FE | i 994,990 | ... 104617 ... ,046,170 .996,099 05/20/2011 | 06/01/2021
126650 BH 2| CVS CAREMARK  ...ooiiiiicrineenineinerienissesensssisensesssssnesssnns | coenes | oo | vevevneennes | w2FE | 932,997 | ... 113.308 ... ...1,104,753 957,454 07/30/2007 | 06/01/2017
126650 BW 9| CVS CAREMARK CORPORATION........covcmirvrnrirervnineererneiesnnnniennns | vevens | oo | evveinninns | 2FE | v 493,420 | ... 103.681 ... 518,405 | ....cc.c00eeern. 500,000 | ovooiririnnne 494,894 05/09/2011 | 05/15/2021
126650 CC 2|CVS CAREMARK CORPORATION 995,626 12/02/2013 | 12/05/2023
149123 BV 2| CATERPILLAR INC 1,000,000 3.950 | MN...... ...3,683 39,000 | 05/24/2011 | 05/27/2021
14912L  4S 7| CATERPILLAR FINL SVCS MTN.....coorvrierirmreririsninerierinennenienennes | vevere | oo | vevvnrones | W AFE | i 499,160 | ... 103.905 ... 519,525 ...500,000 2.680|AO0...... ..3,313 13,250 | 03/23/2011| 04/01/2016
14912L 5X 5| CATERPILLAR FINL SVCS MTN e | AFE ] 499,590 | . 98.978 | ..o 494,890 | ..o 500,000 | ovvoiiierrnd99,593 | i [ e [ | s | 30750 [ 3.750 | MN...... ..1,823 11/19/2013 | 11/24/2023
15189W AC 4| CENTERPOINT ENERGY RES CO.......ceovvrrirviriirernniisensisensnnenienes | cvvees e [ W2FE ] 498,290 | 115.096 575480 | ........ccceee.500,000 | coviirieerennd99,226 | oo | e 1T | | | 8125 L 6.170 [MN.coooe | o 5104 | ... 10/18/2007 | 11/01/2017
15189W AG 5| CENTERPOINT ENERGY RES CO.......cccmevirieerrriserieriinseseeisnins | cvveene - . . 2.910|JdJ....... 56,585 | ............122,715 | 01/20/2011 | 01/15/2021
152000 AD 9 |CENTERPOINT ENERGY TRANS.......ccooimiirmeineirnerineieerieeisesissins | crvees - . 000,000 | .ovvoerrerenn,903,240 | oo | e TABTE | s [ | s 5470 .. 5.860 [FA.......| cooveren. 107,708 | .cvvvrnee 258,500 | 08/17/2007 | 08/01/2019
172967 EM 9| CITIGROUP INC e | s - . . LATT.284 | . 115.307 ... 461,228 | .. ...400,000 6.125 2.000 | MN...... 2,122 24,500 | 12/05/2012 | 11/21/2017
172967 GL 9| CITIGROUP INC.....ovivimrirrireereriseisesiesiseesssisse s ssesssessssissessanes | soneens I AFE| 2,209,568 | ....... 95.349 | ....covvrrne 2,145,353 | c.ovvivnnenn 2,250,000 | vovorrerernn2,211,612 [ e | 2,085 | e [ [ 3.375 3.590 |MS...... 25,313 40,289 | 06/05/2013 | 03/01/2023
176553 GP 4| CITIZENS PROPERTY INS CORP FL ...ccovvvvirrrrsireierisisernnieins ol . ,706,652 | ...... 113.523 | ... 21725550 | 1,520,000 | e 1,675,000 [ e | e (21,443) | e | e | s 5.000 3.220(JD....... ..6,333 76,000 | 07/24/2012 | 06/01/2020
189054 AR 0| CLOROX CO DEL......covverierrirrierierineenneesssssenseniesessessssssssnssenins | veeee | oo | vevevserones | w2FE | i 499,150 | ... 104.936 | ... 524,680 3.550 3.580 | MN...... ...2,958 17,750 | 11/04/2009 | 11/01/2015
191216 AM 2| COCA COLA CO. .- . rereernnn2,972,310 | 112.804 | ... ..3,384,120 | ..............3,000,000 | .oroeirerni2,983,958 | oo [ 2,838 [ e [ [ s 4.875]......... 4.990 [MS...oo. | vovvrrrernns 43,063 | oo 146,250 | 03/03/2009 | 03/15/2019
19122T AE 9| COCA COLA ENTERPRISES INC.......cccovrvuerirerireeriniieiseriesrienienes - . ..982,460 | ........ 96.607 | ... 966,070 986,086 | ... ] v e | e 3.250 | e 3450 |FA....... 11,917 08/16/2011 | 08/19/2021
20030N AU 5| COMCAST CORP......ccvererererrnriseercrissesensssissessssssssssessssssssssanses | convine | oo | weveseennee | TFE |t 1,995,180 | ... 116.584 | ... ...2,331,680 1,997,699 |... . e | 6.300].........6.330 | MN...... 16,100 08/20/2007 | 11/15/2017
209111 EE 9| CONSOLIDATED EDISON CON Y INC.....cocovrmvrrrrevmnnrersniseermnssninnns [ evvene | oo | vevervnnces | W AFE | 02,245,950 | ... 100.354 | ... ,257,965 ..2,249,958 02/09/2004 | 02/01/2014
210518 CQ 7|CONSUMERS ENERGY CO . - . . ..796,980 | ...... 114.937 | ... 862,028 | .. 777,935 | ... . . 01/19/2010 | 09/15/2018
210518 CR 5[ CONSUMERS ENERGY CO......ccovviiirirriirnniniieiissieeesieesssiesssies .. . v 1,650,320 | ... 117.783 | ... ..1,766,745 | .. . v | e [ s 25 o 4670 [MS..... | oo 27,052 | oo 91,875 | 07/27/2010 | 03/15/2019
216871 AE 3| COOPER U SINC.....ovverrrerrrererierineeseisernerienseeessenssssssensessnnssnes | wvnene | oo [ veeernenes | 2 2FE [ v 497,615 | Lo 101.295 ... 506,475 3.930(JD....... 861 19,375 | 12/02/2010| 12/15/2020
23311R AD  8|DCP MIDSTREAMLLC  ...oiiiciicrineineeiseinenieniseesneesssinsensenins | eenee | oo | eevivseennes | 2 2FE | i 749,190 | oo 103.322] ... 774,915 749,445 5.360 | MS...... 11,815 40,125 | 03/08/2010 | 03/15/2020
233851 AH 7| DAIMLER FINANCE NORTH AMER.........cccovrmiirernnneerernsersnnsnnnisnnns [ vviene | oo | veverinnees | W TFE | 1,987,000 | ... 103.622 1992751 | | e 58T | | e | 002625 [ 2.760 [MS...... 15,458 52,500 | 09/07/2011 | 09/15/2016
235851 AL 6|DANAHER CORP DEL.......ccovvemirerierineereriserserseniseessensssssssesssesins | wnnens | oo [ veeernenies | 2 IFE [ iiiiinn..998,400 | ... 103.389 ... 999,184 | ... | 2.330|JD....... 511 34,500 | 06/20/2011 | 06/23/2016
244199 BE 4|DEERE&CO  cccinenneneesssssssssissensssssissssssnns | evvnene | o [ veeevnneens | W IFE | 1,994,920 | ... 93.437 | oo 1,868,740 1,995,630 [ ..ovvvverrriniienines | e A5T [ e | s | i 2.600]......... 2.620|JD....... ..3,322 52,000 | 06/05/2012 | 06/08/2022
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24422E QY 8|DEERE JOHN CAP CORP MTNS........cccovvririnnn [IES T (PR I AFE] v 2,024,400 | ...... 103.180 | ..vvevvenee 2,063,600 | ...ccooneee. 2,000,000 | ..oovverecen 2,007,170 | oo | e (5,886) | ..voverererrirriieniin 2.950 2.630|MS...... 18,356 59,000 | 12/17/2010 | 03/09/2015
24422E RH 4 |DEERE JOHN CAP CORP MTNS.......ccccooserurrinnns [ES T R I AFE] e 995,490 | ........ 97.595 | oo 975,950 | ..cooovrrrnee 1,000,000 | ..oooeernnennd 996,374 | ..overrrerncinenins | e A04 | e [ s [ i 3.150 3.200 |AO...... ...6,650 31,500 | 10/05/2011 | 10/15/2021
25179M AJ 2|DEVON ENERGY CORP NEW LS... W2FE] 997,700 | 102.911 ..1,029,110 1,000,000 | .oovereirenn998,800 | ocveieerciiirreien [ rrveereeeeene83 [ [ [ e 2400 | 2440|JJ....... 07/05/2011| 07/15/2016
25179M AM 5| DEVON ENERGY CORPORATION  .....ovovierinrvnerienisseessnissnienes [ s . .| .2FE]| ..............1,000,520 | ...... 100.191 ..1,001,910 | .. .1,000,000 1.875] e 1.860 | MN...... 05/09/2012 | 05/15/2017
25468P CN 4 |DISNEY WALT CO MTNS B [P I AFE| 987,170 .. 96.941 | 969,410 | s 1,000,000 2.750 2.890|FA....... 08/17/2011 | 08/16/2021
25470D AE 9 |DISCOVERY COMMUNICATIONS........cocovveriermrinieerieriinenireninsnens | ceveene . .|..2FE| .. 2,535,795 .2,500,000 4375 4.190(JD....... 08/16/2011 | 06/15/2021
260003 AJ 7| DOVER CORP......ooourimiieriieriinesissiseisessssssessssissssssssssssssssssins | ceseees . | AFE] .. ...999,420 . . . .1,000,000 | ... ...999,572 e 4.300]......... 4.300[MS...... 02/16/2011 | 03/01/2021
264399 EM 4 |DUKE ENERGY CORP  ...oooovvvervriciereisirnins O IO AFE] e 1,023,880 | ...... 108173 | oo 1,081,730 | wovevvvriene 1,000,000 | ..oovvevrenene 1,004,914 | oo | crenieneeed(2,626) [ s | e | e 5.300 5.000|AO...... 13,250 53,000 | 04/20/2005 | 10/01/2015
26441Y AQ 0 [DUKE RLTY LTD PARTNERSHIP........ccoumivreriieierineerneeienieeeneenns | coiens v | e | 2FE | nn..498,200 | ... 113.574 | . 567,870 ....500,000 ..499,126 6.500 6.540 [ JJ....... 14,986 32,500 | 09/06/2007 | 01/15/2018
26441Y AU 1|DUKEREALTYLP o ssnensnssssenes | e | e | W2FE | 999,830 | ... 115.543 | . .1,155,430 | .. .1,000,000 | ... 999,874 | o [ e 18 [ [ [ 6.750 ] ......... 6.750 19,875 | oo 67,500 | 03/25/2010 | 03/15/2020
278865 AH  3|ECOLAB INC.....cccovvuirieriiieicrieiieriesinesienissesesssessessenssssesessnns | criens | | W2FE | 3,142,750 | 104.548 | .............. 3,136,440 | ..oovvvenece. 3,000,000 | .oovrereces 3,033,578 | oo | errreeneenn(28,918) [ o | | s 4.875]......... 3.820 55,250 | .ovvvrnees 146,250 | 01/05/2010| 02/15/2015
278865 AK  6[ECOLAB INC......oovoereeieceeeeveeeeseestesisseesiesssesessessssssssssesnsessesnienes | cerene . ...998,020 | ...... 104.989 | . ..1,049,890 .1,000,000 ...998,801 .3.000]......... 3.040 12/05/2011 | 12/08/2016
29250R AU 0|ENBRIDGE ENERGY PARTNERS........cccocviimrrirnrinnines LS. |. . ..498,990 | ...... 101.245| . 506,225 | .. ....500,000 | ... ...499,186 B I 4.200]......... 4.220 09/06/2011 | 09/15/2021
29358Q AA 7 [ENSCO PLC.....ocviirierieireerseissriesiesiseesssssssisessessessssessssisensns | crviees | | W 2FE | i 1,566,090 | ...... 105.914 | oo 1,588,710 | .ovovrrrne 1,500,000 | ..cooovvrrnee 1,552,247 | ..veovvveenrrnernernne | overrennnenn(6,109) | oo [ | e 4700 ......... 4.130 08/30/2011 | 03/15/2021
29379V AA  1|ENTERPRISE PRODS OPER LLC......c.covcrmriirinirniiernnieirerineisernsinnns | e e | W2FE ] 3,188,670 | . 115.233 | . ..3,456,990 .3,000,000 .6.300{......... 4.580 06/04/2013 | 09/15/2017
29379V AX 1[ENTERPRISE PRODUCTS OOPER ......c.ccoovmerirrerrrinnreriereneenenins | crvene | e | 2FE | 499,705 | 100.714 | . 503,570 ....500,000 e 1250 ......... 1.270 08/06/2012 | 08/13/2015
29476L AC 1 |EQUITY RESIDENTIAL........ccoevvrerremrrereiereniesesiesissnesssssssnssnssessenens | LSt [ oo | veverieeies | W 2FE | 2,198,460 | ... 108.196 | . ..2,163,920 .2,000,000 | ..ooirerren2,095,814 [ oo | e (1518) | s [ | e 5.125 2.860 30,181 06/16/2011 | 03/15/2016
30161M AD 5| EXELON GENERATION CO LLC.......ccocoverirmrenrenirineiveriinennenisnenenns [ evnene | oo [ vnrevvenins | 2 2FE | 2,947,620 | ... 100.197 | . ..3,005,910 .3,000,000 5.350 5.680 74,008 07/30/2007 | 01/15/2014
30161M AE 3| EXELON GENERATION CO LLC......cocemerrmrerneernrinerrersneenneniseennenns | wvveen | oo [ veverneens | 2 2FE | . 498,780 | ... 112.731 563,655 ....500,000 6.200 6.230 ..7,750 09/25/2007 | 10/01/2017
31428X AR 7 |FEDEX CORP........cccovrriiririiirinnisernnneierssiseiensssisssssssssssssssssessnnsnes | woneene | oo [evevnninees | W 2FE | 1,853,160 | ... 125.011 ..1,875,165 1,500,000 | v 1,742,178 [ | errerrenens(B2,075) | oo [ | v 8.000......... 4.390 55,333 03/30/2011 | 01/15/2019
316773 CK 4 |FIFTH THIRD BANCORP.......cccoocumerirerreerinirneessrisnnsneseesssnsssnssessns | seenee | oo | evvverneees [ 2FE | 1,653,655 | ... 105.141 | . ..1,734,827 .1,650,000 3.625 3.570 25,919 59,813 | 03/07/2011 | 01/25/2016
345397 VN 0|FORD MOTOR CREDIT COLLC ...coovvvevircrveirererncirernsissersnireniens [ vvene | oo | veverinene | w2FE | 2,140,000 | ... 107.943 | . .2,000,000 | .ooirerren2,044,782 [ oo | ereerenene(32,808) | e [ | e 7.000]......... 5.170 29,556 | ..covonne 140,000 | 12/06/2010 | 04/15/2015
34540U AA 7|FORD MOTOR CREDIT COLLC ....ccooviviviirierinnrnerivenineesnsiennnes | vevne | oo | vevivvniines | w2FE | 1,543,893 | ... 101.080 | . 1,550,000 | covreennn 1,545,017 | oo e 1124 | [ [ 02,375 | 2.450 16,872 | oo 18,918 | 01/08/2013 | 01/16/2018
369604 BC 6|GENERAL ELEC CO . o | e | WIFE | 991,950 | ... 113430 . .1,000,000 5.350 ...3,646 52,500 | 11/29/2007 | 12/06/2017
36962G 3H 5|GENERAL ELEC CAP CORP MTN.....coiiiriiiirmieiereriseeensnissiennnies | v . . 2,249,625 | ... 113.601 . .2,500,000 5.625]......... 7.230 41,406 | ... 140,625 | 04/14/2009 | 09/15/2017
36962G 3U 6| GENERAL ELEC CAP CORP ......ccostvuvirnerierirneereniseeseniesssensenins | criees | 1FE] .. 2,248,763 | ...... 114.959 | . .2,250,000 5.625 5.630 21,094 | oo 126,563 | 06/04/2008 | 05/01/2018
36962G 4J 0|GENERAL ELEC CAP CORP MTN . RV IO . LAFE] ...996,580 | ...... 114.361 . 1,000,000 | v 997,723 [ v | e 3T | [ | 5.500 5.540|JJ....... 26,431 55,000 | 01/05/2010 | 01/08/2020
370334 BM 5| GENERAL MLS INC.......ovvorrirriiiriirieiierieeiesissiisesiessssessenessiaens | coveene e | C2FE | e 995,890 | ........ 97.416 1,000,000 | ..veirrerren 996,652 | oo | e384 [ s | v | s 3.150 [ . 3190 (D | e 1,400 | .ooovvrrne 31,500 | 11/17/2011 | 12/15/2021
37247D AE 6| GENWORTH FINANCIAL INC . . 672,144 | ...... 102.468 | . ..1,793,190 .1,750,000 . 06/09/2004 | 06/15/2014
38141E A7 4 |GOLDMAN SACHS GRP INC MTN . .| AFE] .. ..499,410 | ... 104.294 | . 521,470 | .. ....500,000 | ... ...499,802 3. 7,708 07/21/2010| 08/01/2015
38141G EA 8| GOLDMAN SACHS GROUP INC........ccovireerrreririreereressrssenireninsnins | cvvrees [ AFE| 2,993,175 | ...... 104.504 | .......coone. 3,135,120 | oo 3,000,000 | .ooovereeen 2,998,476 | ..o | e 1,376 [ | e | e, 5.125(......... BAT0 [ | v 70,896 02/12/2007 | 01/15/2015
38141G GS 7| GOLDMAN SACHS GROUP INC .......covviiiriniierinninciresireresiseirenienes | v . |AFE] ...4,145,065 | ...... 112.549 | . ..3,939,215 .3,500,000 4,083,193 | | e (80,955) | s [ | s 5.750 3.370 | JJ....... 87,767 201,250 | 01/08/2013 | 01/24/2022
38144L AB 6| GOLDMAN SACHS GROUP INC........oevvrmvimrimeriininerienerseessniserienes | cvveene . | AFE] 3,059,865 | ...... 114.560 | . ..3,436,800 | .. .3,000,000 | ..............3,026,724 6.250 5.970 | MS...... 62,500 | ..ooovnen 187,500 | 02/08/2008 | 09/01/2017
402740 AA 2| GULFSTREAM NAT GAS SYS......ccommiirinrineeieriseessssissiesssseesssennes | crveees I L2FE | 2,050,462 | ...... 107.465| ....ovvvenee 2,203,033 | ..ovvvinnen 2,050,000 | .ooovrvneen 2,050,006 | ....oovovrierinnienns [ e (49) [ | | s 5.560 5.550 | MN...... 18,997 | oo 113,980 | 02/05/2007 | 11/01/2015
428236 AM 5 [HEWLETT PACKARD CO.....ovoiiieiieiieireiisisissiesisissssiesssssessnes LS. |.. 1,929,060 | ...... 109.436 | . .2,000,000 72134 [ | e 1792 | e | e | e 5.400 5.880 | MS...... 36,000 | ..cccennne 108,000 | 07/30/2007 | 03/01/2017
428236 BW 2| HEWLETT PACKARD CO......cccoivmerierreeineesenisssesssneesessssessssssnnns | crvees . . 1,001,480 | ...... 101.971] . . .1,000,000 | ..............1,001,019 2.600 2570 |MS...... ...7,656 26,000 | 03/07/2012 | 09/15/2017
437076 AP 7 |HOME DEPOT INC....coovvrriiiiiniierseiierssicienisesesiesssisssesissies | evene [P I AFE| 558,040 | ...... 109.952 | ..vovvveerrnn. 549,760 | oo 500,000 | ..coovrerernens 523,726 | ..ooovveevevrrernrnenn | verrnenne(10,430) [ oo [ v [ v, 5400 ......... 310 | MSecis | e 9,000 | oo 27,000 | 07/28/2010 | 03/01/2016
44328M  AK 0 [HSBC BK PLC.......cooieeurieiririerieeseissisesieseesesesssssssessesssesssensns | coveene . |- 1FE]| .. 2,012,500 | ...... 109.023 | . .2,000,000 ....2,009,395 01/14/2011 | 01/19/2021
44328M AL 8| HSBC BK PLC.......cooiireieericrieeieisesiseisessesissessssssissessssssessssnnas | senenne . | AFE] . 2,835,120 | ...... 104.493 | . . .2,750,000 | ..............2,808,837 3. X 12/04/2012 | 05/24/2016
452308 AP 4[ILLINOIS TOOL WKS INC......covrriviireriririrnnisissssiessssessenssseessensns | ceveee IO VAFE] 497,760 | ........ 99.795 | .vvveeeer 498,975 | L 500,000 | .coovcereneen 498,220 | ..o | e 199 [ | | 3.375] .o 3420 | MS.oo. | v 4,969 | ..o 16,875 | 08/24/2011 | 09/15/2021
459056 8Y 6| INTERNATIONAL BK FOR RECO........ccommreerrerireerseisriesesseesssenses | cvvees [ AFE] 2,995,560 | ...... 109.800 ..............3,294,000 | ..oovvrrnee 3,000,000 | ..oocrennen 2,998,888 5.000 5.020 | MN...... 92,083 | oo 150,000 | 03/22/2006 | 04/01/2016
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459056 JT 5|INTERNATIONAL BK FOR RECO........cccovvrimricrireririenns AFE| v 1,288,930 | ...... 120.030 | .ovvorrineee 1,200,300 | ..coovrrenee 1,000,000 | ..coovvreneee 1,091,359 [ ..o | e (29,791) [ oververrrieirreris 5.060 |AO...... 18,208 86,250 | 03/01/2006 | 10/15/2016
459200 GJ 4|INTERNATIONAL BUSINESS MA......cooiiirireirieineireriesisseesesiseeans AFE| v 1,037,830 | ...... [RERYE ] E— 1,151,790 | oo 1,000,000 | ..cooovrrnne 1,016,904 | ...coovvvvvrinericrnes | v (4,043) | oo | e | e 3.700 | i 5190 [MS...co. | oo 16,942 | oo 57,000 | 02/21/2008 | 09/14/2017
465685 AF 2|ITC HLDGS CORP. L2FE| i 496,675 | ... 106.844 | ... 5.580 JJ....... 12,681 27,500 | 12/08/2009 | 01/15/2020
46625H CE 8| JPMORGAN & CHASE & CO......ccooererrereerrircrininnns AFE] 1,961,800 | . 104.738 | .............2,094,760 | ..............2,000,000 | ...ccooeeee1,994,520 [ .oovvomroirrcrrnnnne | o858 | i [ | e 8750 | s 4.990 [MS...... | vovvrvverrenns 31,667 03/03/2005 | 03/01/2015
46625H HL 7|JPMORGAN CHASE & CO. AFE| 1,993,860 | ... 118.167 | ... 6.340 [AO...... 23,800 06/16/2009 | 04/23/2019
46625H HZ 6 |JPMORGAN CHASE & CO. AFE] 998,890 | ... 107.746 | ... 999,136 4.630 05/05/2011 | 05/10/2021
478366 AV 9| JOHNSON CTLS INC.....ccoovivrerierireerrrinersserieeineessssssssssssessssesssens | eevsees | oo [ veeerneees | 2 2FE [ iiiiiiinnn.999,670 | ... 100.238 | ..............1,002,380 | ..............1,000,000 | ...... 999,982 1.760 02/01/2011 | 03/01/2014
485260 BL 6|KANSAS GAS & ELEC CO......ccovvrvvrcviririrerisirneerernsissninsisssssnssesssssnenes [ eovene | oo | veverineces | o TFE | 1,176,080 | ... 119.417 | ... 1,121,168 190 01/13/2011| 06/15/2019
487836 BB 3[KELLOGG CO......oveecereveeereeeeereseenesssessesneissesssessesssssesssssssssessssnsinsen | coviene | oo | eveerennies | w2FE | civvnvinnnn...498,680 | ...... 108.029 ... 4.490 05/18/2009 | 05/30/2016
487836 BC 1|KELLOGG CO......cevevivicricririiriinsiseiierississsiessisssisesisssssnsiessisnies | wvnene | [ veverennes | 2 2FE [ iiiiii...996,520 | ... 107.685] ... 997,780 4.190 11/16/2009 | 11/15/2019
494368 BB 8| KIMBERLY CLARK CORP.........cccovirmerimrrrerineennrienereneneenenensnenenes | LSuit | [ v | WIFE | i 1,495,455 | . 115.840 ... ..1,498,050 6.160 . 07/25/2007 | 08/01/2017
500472 AB 1| KONINKLIJKE PHILIPS ELECT........coovummrineinerirnnrnerierenemsssninsensnnees | wenneen | oo [ vneernenns | W IFE | 02,297,960 | ... 114522 ... . 2,193,550 3.260 | MS...... 35,139 06/17/2011 | 03/11/2018
500472 AF 2| KONINKLIJKE PHILIPS ELECT 99.611] ... ,992,220 1,997,142 3770 | MS...... . .22,083 03/05/2012 | 03/15/2022
50076Q AY 2 [KRAFT FOODS GROUP INC ....ccooeemirrnernerennrneriseesninenssessineenes | weenee | oo [ eevverinens [ w2FE | 499,085 | ... 101.942] ... 509,710 2.280|JD....... 813 05/30/2012 | 06/05/2017
501044 CG 4 [KROGER CO.....coecvvimrrerririireriniseiresnsisssessssnssssssssnsssssessesssssssssenss | oonene | oo | vecvervnnes | w2FE | i 497,200 | ... 114.535| ... 572,675 6.470 | FA....... 12,089 08/08/2007 | 08/15/2017
501044 CH 2[KROGER CO......ccoeeerrrimirrerirerineerseinsrnesiesessesssssssssessessssssennnne | veevnee | oo | evvverreees [ w2FE | ciiiiiinennnn 997,490 | oo 114757 | ... 998,509 6.180 [Jd.cree | e 28,358 01/09/2008 | 01/15/2020
534187 AP 4|LINCOLN NATL CORP IND......cecumrrrmrirmerinrirsenrnseiserseenssessnsnsssesnns | wnnens | oo [ veeereeens | 2 2FE | 2,261,838 | ... 100478 ... . 2,305,000 2,304,256 5.010 | FA....... 41,362 02/05/2007 | 02/15/2014
534187 BB 4 [LINCOLN NATL CORP IND........ccocoorvrummremmrrerirereneninninsisessnnnnennes | vevene oo [ evvervens [ 2FE | 11,003,690 | ... 107.086 | ... ,070,860 1,000,000 ..1,002,924 4.800 06/22/2011 | 06/24/2021
539830 AT 6|LOCKHEED MARTIN CORP........ccosvvumererierirneerssniserseniensneesssninsees | wnnens | oo [ vneernenes | 2 2FE [ iiiiii..990,930 | ... 107.999 ... ...1,079,990 1,000,000 994,202 4.360 11/13/2009 | 11/15/2019
539830 AX 7|LOCKHEED MARTIN CORP. 1,000,000 999,581 2.140 09/06/2011 | 09/15/2016
548661 CQ 8|LOWESCOSINC .. 1,000,000 | ... 998,760 4.640 .9, 04/12/2010 | 04/15/2020
548661 CV 7|LOWESCOSINC........ 1,000,000 | ...... 999,396 3.800 | MN...... ...4,856 38,000 | 11/16/2011 | 11/15/2021
55616X AF 4 [MACYS RETAIL HLDGS INC......ccccovvvermremrnivnrinerverinennenisnesenennnenes | LSuis [ [ [ W2FE | ... 495,945 | L 98.437] ... 492,185 | .. ..500,000 | oo 496,622 3.970|JJ....... ...8,934 19,375 | 01/10/2012| 01/15/2022
574599 BC  9|MASCO CORP.......ccovurireirineiierinsisnessseissenssssssssensssssesssssssssssns | wnnees | oo [ veeerneees | 2 3FE [ iviiininn.994,810 | ..ooo 104.247 | ..o 1,042,470 | .cooovrvnnee 1,000,000 | ..oooeernenad 999,084 4.860 [UD...coo. | v 2,133 06/07/2005 | 06/15/2015
574599 BH 8[MASCO CORP........cccovmriiririeiernniciesineisssnsiesssssesessssssessssssssenses [ ovvene | oo | veverinees | w3FE | i 500,000 | ... 104.984 524,920 . 500,000 5.950 | MS...... ...8,760 03/05/2012 | 03/15/2022
58013M EB 6| MCDONALD'S CORP........ccocuirierirerrrinererienineesenssssssenssesssesssens | eovnene | oo | veverneens | 2 IFE | iiiiiiinn.498,990 | ... 115.051 575,255 ...500,000 | ... 5.840|A0...... ..6,122 10/01/2012| 10/15/2017
58013M EE 0|MCDONALDS CORP MED TERM N.....c.ceeurrimrirnenmneensernenimeenenennne | eovneen | oo [ vevevneenns | WIFE | 1,999,840 | ... 113.829 ...2,276,580 2,000,000 | .ooovrvnnes 1,999,925 5.350 | MS...... 35,667 02/26/2008 | 03/01/2018
58013M EM 2| MCDONALDS CORP MED TERM N.......ccooomiririmriieeiinirnrieerinniiens . 1,000,000 | ...... 988,620 2.780 [Jdooer | e 12,104 09/27/2011 | 01/15/2022
589331 AN 7|MERCK & CO INC.....ccovvvrrrerineirnrrissirnereriseesenssssisensesnssseessenannes | LSuit | oo [ vvevnenne | WIFE | iiii0..993,690 | .....113.405] ............. 1,134,050 | ............. 1,000,000 | ..ooooeernenad 996,154 5.080 [JD..cooes | oerrnrinnes 25,139 06/22/2009 | 06/30/2019
59018Y SU 6 |MERRILL LYNCH & CO INC 1,000,000 999,311 5.790 | FA....... .20,556 05/13/2004 | 02/03/2014
59018Y UW 9 |MERRILL LYNCH CO INC MTN 3,000,000 ..2,995,644 5.140 | JJ....... . 69,167 | ............150,000 | 04/19/2005 | 01/15/2015
59217G AD 1 |MET LIFE GLOBAL FUNDING INC 3,500,000 3,497,891 3150 [ | i 51,649 | .ooooveeene 109,375 | 01/04/2011| 01/11/2016
59217G AX 7 |MET LIFE GLOB FUNDING INC 2,000,000 1,999,067 3.000|JJ....... 28,500 01/03/2013 | 01/10/2023
59562V AT 4| MIDAMERICAN ENERGY HLDGS........ccoonierrierrnrinerieriesesesineenn 3,000,000 2,997,324 5770 [AO...... | covvrrerenna 43,125 03/25/2008 | 04/01/2018
61532X AC 0|MONUMENTAL GLOBAL FDG Il 3,750,000 ..3,753,933 2.510 09/16/2010 | 01/15/2014
617446 6Q 7|MORGAN STANLEY 1,000,000 908,158 9.290 10/29/2008 | 04/01/2018
61746B DJ 2|MORGAN STANLEY 1,000,000 ..1,009,346 3.620 02/27/2013 | 02/25/2023
61747Y CG 8|MORGAN STANLEY. 1,000,000 998,558 7.330 05/08/2009 | 05/13/2019
61748A AE 6| MORGAN STANLEY. . . 2,250,000 ..2,246,890 5.310 02/05/2007 | 04/01/2014
637432 KT 1|[NATIONAL RURAL UTILS COOP......cocovvvrvrrirnrrrernirseerernsessnsnsssissnnns [ vvene | oo | veverinnces | W TFE | i 997,770 | ... 112.608 | ... ,126,080 1,000,000 .998,952 . 5.470 01/15/2008 | 02/01/2018
63946B AD 2 [NBC UNIVERSAL INC.......ccocommrirmrineerrinnernerierineesssnisssesssssessneenne | weeveee oo [ eovverivens [ o TFE | 1,996,900 | ... 111.733] ... ...2,234,660 | .. 2,000,000 | .... ..1,997,859 |... 2279 [ e | e | 5150 [ 5.170 \ . 04/27/2010 | 04/30/2020
652482 BT 6|NEWS AMER INC.........cevvmiimrrinrisriresrinneinensnseessssissssensnnseenns | LSuit | oo [ veivniins | W 2FE | i 1,21270 | oo 120.589 | ..ooriene 1,205,890 | ..coovrenne 1,000,000 | ..coovvennc 141,140 [ s | i (24,247) 3.860 | MS...... 23,000 69,000 | 12/09/2010 | 03/01/2019
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652482 CB 4| NEWS AMER INC.......cccovvvmiriirirriieieiinsrineniesisssessssssssesiensssessnnes | evonene | o0 [ oneernenens L2FE | 2,236,050 | ...... 107134 .............2,410,515 | .............. 2,250,000 | ..ooovverecen 2,239,437 | oo | v 1,229 [ | | s 4.500]......... 4570 [FA.cooe| v 38,250 | .ovvvrnees 101,250 | 02/09/2011 | 02/15/2021
655844 BJ 6| NORFOLK SOUTHERN CORP.........cccovriirierinrirerineersseinsisesinennns | eevnees | oo [ oneerneenns C2FE | e 989,370 | ........ 95.435| .....ccceerr.954,350 | oo 1,000,000 | ..oooeernnennd 991,045 | ..o | v 938 | s [ | s 3.000......... 3120 [AO..... | covereerirns 7,500 | e 30,000 | 03/12/2012 | 04/01/2022
665501 AH 5[ NORTHERN NAT GAS CODEL.......cccevieriiereieieicseiseiseenenenns | e .|.1FE] .. ...1,999,540 | ...... 113.801 .2,000,000 2 10999,759 [ | 88 | e | e DT80 | 5.750 [Jdevvies [ v 53,028 | .ccovene 115,000 | 07/10/2008 | 07/15/2018
665501 AJ 1| NORTHERN NAT GAS CO DEL......coevrreriernerrnerresisesesississssesssnsnns | ceveee |1FE]| .. ...1,999,560 | ...... 102.764 | . . .2,000,000 ....1,999,754 . 4250 ......... 4.250(JD....... ...7,083 85,000 | 04/15/2011 | 06/01/2021
665859 AM 6| NORTHERN TR CORP.......cccovviniirriiiineiiesiesisseississsssssssessssessnns | eevnees | o [ veeernnenns AFE] 999,860 | ...... 101.891 | ...oee...e.. 1,018,910 | e 1,000,000 | ...... 999,889 [ ... | e 12 | s [ | s 3.375 3370 |FA....... 12,000 08/17/2011 | 08/23/2021
665859 AN 4| NORTHERN TRUST CORP  .....ccoevunirieriirieniriineiinnsienienessseins | v .|..1FE ..498,585 92.384 | . ....500,000 2375 o 2400 |FA....... 4915 . 07/30/2012 | 08/02/2022
674599 CB 9| OCCIDENTAL PETE CORP DEL................. IO AGAFE | s 495230 | ...... 100.227 | . 501,135 | .. 1500,000 | coooereeneeenB97,227 | s [ e85 [ | e [ e A.750] ... 1.930|FA....... .3,306 ...8,750 | 08/15/2011 | 02/15/2017
693304 AL 1[PECO ENERGY CO.....covvuriirrererreieieniseiesssssssisssssesssssssesssssssssenss | veree |0 | vovseverenns VAFE] 499,160 | ...... 113699 | oo 568,495 | ....cccvvunnnn 500,000 | .oovereerereed99,594 | i [ e8| 5.350 5.370|MS...... ..8,917 26,750 | 02/25/2008 | 03/01/2018
693476 BH 5|PNC FUNDING CORP........ovvumrererimrineriersseseienssssinssssesssesssensssens | criees AGAFE| 999,000 | ... 103.401 ..1,034,010 .1,000,000 3.625 3.640 |FA....... 14,399 36,250 | 02/03/2010 | 02/08/2015
693476 BL 6| PNC FUNDING CORP......c.oevieriiiriiieieiineiessisissssessssssesenssssnes | erene |AFE] ..497,280 | ...... 107.538 | . 537,690 | .. ....500,000 | ... 2246 | s | e | e 4.375| e 4440 [FA..coo.| oo 8,507 | .o 21,875 | 08/04/2010 | 08/11/2020
693476 BM 4| PNC FUNDING CORP........coevueririieririrereriessiessiensssessssssesssessienses | evvnene | oo [ rneerneeens AFE] 998,790 | ...... 104.239 | ..coovvrenee 1,042,390 | .cooovrrrnee 1,000,000 | ..ooorvenneend 999,322 | ..ovverierinriineis | e 237 | e | v | s 2700 | .......... 2720 [MS..oc. | oo 7,650 | e 27,000 | 09/14/2011 | 09/19/2016
69362B AW 2[PSEGPOWER e sensssssnssenes | crvens . . ..995,720 | ...... 109.071 ..1,090,710 .1,000,000 997,056 | oo [ 387 [ | e [ 5125 [ 5.180 03/29/2010 | 04/15/2020
694308 GL 5|PACIFIC GAS & ELEC CO.....coovvrirrieiiirieisnieeessssisssssseisssnsenss | oeveee .| 1FE] . ...304,650 | ...... 113.326 | . 339,978 | .. ....300,000 | ... ..302,174 56251 ......... 5410 02/26/2008 | 11/30/2017
695114 CM 8| PACIFICORP.......ccourierirecririneriesiesieesssssssssessenesssesssssssssssssnnsns | eennees | oo [ oneerneeens AFE| 2,545,257 | ...... 104117 | v 2,654,984 | .............. 2,550,000 | ..oovvrvnnen 2,546,403 | ..o [ e 409 [ .o 3.850 3.870 05/09/2011 | 06/15/2021
713448 BN 7 [PEPSICO INC.....oooiiririiiiieiieisesississis et sensans .|.1FE] .. 1,993,300 | ...... 109.068 | . ..2,181,360 .2,000,000 4.540 01/11/2010| 01/15/2020
717081 DB 6|PFIZERINC............ | 1FE] .. 2,051,766 | ...... 118.793 | . ..2,343,786 .1,973,000 5.650 06/22/2009 | 03/15/2019
74005P AN 4 |PRAXAIR INC AGAFE| 247,830 | ... 111.353 | . 278,383 ....250,000 5.490 01/31/2007 | 11/01/2016
74005P AY 0[PRAXAIRINC.. . AFE] 995,500 | ... 103.958 | . ..1,039,580 .1,000,000 ..4.100 03/01/2011 | 03/15/2021
742651 DB 5|PRIVATE EXPT FDG CORP......coovveirieireriereierieniseenns AAFE| 98,538 | . 108.446 | . 108,447 ....100,000 5.150 02/05/2007 | 11/15/2015
74456Q AX 4 |PUBLIC SVC ELEC GAS COMT....ocvriviiiirreieriseicriiiees AFE| 997,480 | . 103.255 | . ..1,032,550 .1,000,000 3.530 08/03/2010 | 08/15/2020
755111 AU 5|RAYTHEON CO AFE] 1,624,815 | 118.054 | . ..1,823,934 .1,545,000 .5.770 07/30/2007 | 12/15/2018
755111 BR 1|RAYTHEON CO AFE| 997,550 | . 106.252 | . ..1,062,520 .1,000,000 4.420 . 11/12/2009 | 02/15/2020
760759 AH 3|REPUBLIC SERVICES INC  ...ccoovvvvmrrcrrerrnrnnnninervenirsennennnne | LSuii | [ | W 2FE | 499,925 | ... 110.207 | . 551,035 . 5.000 25,000 | 03/01/2010 | 03/01/2020
760759 AL 4|REPUBLIC SVCS INC......ccoovvierierineirneeinssiserienineessenssssesenssssnsesnes | ennenn | oo [ veeerneenns | 2 2FE [ . 499,845 | ... 105.716 | . 528,580 500,000 3.800 19,000 | 05/02/2011| 05/15/2018
760761 AD 8| REPUBLIC SVCS INC.......coovvuviermiierienrirernnieirernsissinsisssssnsssssenssnsnes [ evveene | oo | veverinees | w2FE | i 499,970 | ... 108.685 543,425 ....500,000 5.250 26,250 | 11/18/2009 | 11/15/2021
78572M AF 2| SABMILLER PLC . . .2,000,000 6.500 [ JJ....... 59,944 | .o 130,000 | 07/10/2008 | 07/15/2018
806854 AB 1| SCHLUMBERGER INVT SA......ooiiiiiriineiieiieirnerississssesssssesssssnns | crveeee | 1FE]| .. . . ....500,000 3.330 | MS...... ..4,904 16,500 | 09/07/2011 | 09/14/2021
806854 AH 8| SCHLUMBERGER INVT SA.....c.ooiviiriiiimriirierirnrirsnissinsssensenennees | evvvene | o [ oneernenens AFE] .. 996,600 | ... 99.176 | ..o 991,760 | ..coovvveneee 1,000,000 3.690|JD....... 11/25/2013 | 12/01/2023
822582 AM 4| SHELL INTERNATIONAL FIN  ooiiiicieeicecieeieeieeiseesseinnes | crvees | 1FE]| .. ...995,280 | ...... 108.921 ..1,089,210 .1,000,000 | ...... 996,833 | ..veveeererrerienenns | cverrerierieneenn32 | e [ | o375 | i 4.430|MS...... 03/18/2010 | 03/25/2020
826200 AC 1| SIEMENS FINANCIER........cocoviiriiierieieienineisennseisssesesssssessesssnes | oovene .|.1FE] .. 1,170,350 | ...... 112.640 | . 1,126,400 | .. 1,000,000 | ...covenee 1,081,014 57501 ......... 2.710 [AO...... 08/24/2010| 10/17/2016
828807 CF 2| SIMON PPTY GROUP LP.......oovueieieirinerissrneriesssnissessesisssnennes | eennens | oo [ rneerneeens AFE] e 249,013 | ...... 105.935 | ..ocvvvcrrrnnn 264,838 | oo 250,000 | ..oovrrerirnnens 249,285 | ... | 83 | s [ | e 4.375]......... 4.420[MS...... 08/09/2010 | 03/01/2021
845743 BK 8| SOUTHWESTERN PUBLIC SERV .......cccocrvrnirvrnericenerersnneereirenes [ vvene | oo | veveriniee | w2FE | 1,997,600 | ... 110.314 | . ..2,206,280 .2,000,000 | cooeereeennn 1,999,204 | i [ 28T [ [ s [ i 5.600 5.610 |AO...... 10/03/2006 | 10/01/2016
84756N AC 3| SPECTRAENERGY PARTNERS........ccoouvmiuimerirernrriniins LS... . . ..499,145 | ...... 101457 . 507,285 | .. ...500,000 | ... ...499,188 2.950 2.980 |MS...... 09/16/2013 | 09/25/2018
85744N  AA 9| STATE STRBK & TR CO...covierirrieiierieiseesssisessesissssssessssessenss | eoevens | oo | ceeerneinnes AFE| 1,995,660 | ...... 108.530 [ ..ccvvnrrnee 2,170,600 | ..oovvvvneeen 2,000,000 | .ooovreneen 1,998,971 | oo | errererneneenB6 | s | e | e 5.300 5.320|JJ....... 12/05/2005 | 01/15/2016
857477 AG 8|STATE STR CORP. LS. AFE] 1,404,825 | 107.853 | . 1,500,000 | ..covvenvee 1,496,062 | ..o | v enBT [ | | 4375 ..o 4410 (MS...... 03/02/2011 | 03/07/2021
867914 BD 4| SUNTRUST BKS INC......c.ovvvmrrrririeinerisrineeneesssesensssssssssensesssees | ennens | oo [ vveernenies | 2 2FE [ 999,610 | ..o 105.450 | . . .1,000,000 | ...... 999,825 3.600......... 3.600 AO...... 03/21/2011 | 04/15/2016
867914 BE 2| SUNTRUST BKS INC........cccooosiiiirinrinriicineiiciisnissicssissiessissninnns | v | [vnvivenees | W 2FE [ 1,498,140 | L. 105.509 .............1,582,635 | .............. 1,500,000 | ...ccorevenee 1,498,837 | oo | vererierineenenn355 | e | e | s 3.500 3.520 | JJ....... 10/27/2011| 01/20/2017
882384 AA 8| TEXAS EASTN TRANSMISSION........covereremrrreriererneenssnrnerinenennnne | eevvene | oo [reeervenes | 2 2FE [ iiiiii..995,980 | ... 111435 . .1,000,000 | ... 998,232 6.000]......... 6.050 [MS...... | vevvrvverrnns 17,667 | oo 60,000 | 09/06/2007 | 09/15/2017
884903 BB 0| THOMSON REUTERS CORP.........coceurereremrrrerincerneiseisensinsssssnsnee | wnnenn | oo [ veeerneens | 2 2FE [ . 994,670 | ... 115.606 | . . 21,000,000 | ooovrerrrnnen 997,214 | oo | e D12 | [ [ .6.500 6.570 [JJ....... 29,972 65,000 | 06/19/2008 | 07/15/2018
884903 BK 0| THOMSON REUTERS CORP........cccocuviirmrrmirnmnrirernnisniseerenssissnnnsens | venene [ [ erverenes | «2FE | i 1,045,548 | ... 99.632 ...ccovverr 1,046,136 | oo 1,050,000 | ..covvevrenne 1,046,395 | ..o | v 390 [ | e | 3.950 ] ......... 4.000 [MS...... 09/28/2011 | 09/30/2021
887317 AF  2|TIMEWARNERINC .ocnnerennseenenssssisensssssssnes | eonnens | o0 [ vneernenes | 2 2FE [ 1,495,050 | ... 109.330 .1,500,000 1,496,650 [ ...eouvvevrrrcrirerins | verrrvrirnennee52 | i | e | e 8875 | s 4910 MS...... 03/03/2010 | 03/15/2020
887317 AK 1| TIME WARNER INC.......covvirirriinirininrirerinnineernsisssnsiseissnsssssensnsnes | evvvene | oo | veveninees | w2FE | .. 989,430 | ... 107.175 .1,000,000 991,849 | s | v 918 [ | | e 8750 | 4.880|MS...... 03/30/2011 | 03/29/2021
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88732 AH 1|TIME WARNER CABLE INC  .....covviiiiriicinniseerescisneisnniens | ceviene [ [ C2FE | e 971,820 | ...... 109.262 | .............1,092,620 | .............. 1,000,000 | ..ooovvrnnend 987,633 5.850 | ......... 6.260 [MN...... [ oovvrcrirncs 9,750 | coovvriren 58,500 | 06/05/2008 | 05/01/2017
88732) AS 7 |TIME WARNER CABLE INC.......ccccovvurririeirnrineinenieeeseissseisesiens | cvvene [ C2FE | e 993,480 | ...... MTT% | e 77940 | e 1,000,000 | ..oooeernnennd 995,945 | ... | v DI | s [ | e 8.250 8.340 |AO...... 20,625 82,500 | 03/23/2009 | 04/01/2019
893045 AC 8| TRANS-ALLEGHENY INTST LIN....ciiriierniieinrieinnisieissrsssenssnies | eree .|.2FE] .. ..1,494.390 | ...... 102.600 | . .1,500,000 ....1,498,730 4.000(......... 4.080|JJ....... 01/19/2010| 01/15/2015
904764 AM 9| UNILEVER CAP CORP e | LS ] | AFE] ..1,993,220 | ...... 107.055 | . . .2,000,000 ....1,994,895 O 4.250]........ 4.290 [FA....... 02/07/2011 | 02/10/2021
907818 DA 3| UNION PAC CORP........ivuuiiiirriieiieiseiss i ssssssesssees [IES T R I AFE] 747458 | ... 115.332 vvvvreernn..864,990 | oo, 750,000 | .oovvvrerrreerenn 748,705 | oo | vrrrneiiennnnn238 | e [ | e 5.700 | .......... 5.740 | FA....... 01/31/2008 | 08/15/2018
907818 DG 0| UNION PAC CORP.......covviriiiririrniierinsiiesienissesssisssssessesssssesnns | cviens . AGAFE| 995,250 | ...... 103.844 | . ..1,038,440 21,000,000 | covorrieererei 996,581 | oo [ erverirereenn09 [ [ s [ 4.000]......... 4.050 [FA....ooo | vovvrvernns 16,667 | ..oooorrrnes 40,000 | 07/28/2010 | 02/01/2021
907818 DM 7|UNION PACIFIC CORP  ..oooiiericeieeieerseiensenieeesessssiseninns | crvees . ..|.1FE ..999,430 92.9271 . 929,270 | .. .1,000,000 2.950 2.950|Jd....... 13,603 32,286 | 06/06/2012 | 01/15/2023
91159H GU 8|USBANCORP e nsssissensenns | ervees IO AFE] 998,260 | ...... 103282 ..ocvevvenne 1,032,820 | .covvvrnne 1,000,000 | vovevreereen999,566 [ oo | e 3BT | e | e | e 3150 ... 3180 |MS..oo. | v 10,238 | oo 31,500 | 03/01/2010 | 03/04/2015
91159H GX 2| U S BANCORP MTNS BK ENT......ccooiriirierierircerenierserssssssensenens | cvveene AGAFE] 999,020 | ... 102.999 | . ..1,029,990 .1,000,000 999,879 | oo [ e 198 [ [ [ e 2450 [l 2470(JJ....... . 07/22/2010 | 07/27/2015
91159H HA 1|U S BANCORP MTNS BK ENT.. R I . | AFE] 1494285 | 106.022 | . ..1,590,330 | .. 11,500,000 | ... 1,495,554 4125] ... 4.170 05/19/2011 | 05/24/2021
913017 BR 9| UNITED TECHNOLOGIES CORP ......vvververcrinrrieriererneeserieninnees | criene [ AFE] 995,010 | ...... 109.168 | ....oovvvnee 1,091,680 | ..coovrrrnee 1,000,000 | ..ooorvenneend 996,707 | ..ovveerierirerernenns | rveerverreneeen3 | s [ | e 4.500]......... 4.560 02/23/2010 | 04/15/2020
91913Y AM 2 [VALERO ENERGY CORP......c.cosvimirirrrrniinerieniesisseessessssisssssensenens | cevees . ...249,020 | ...... 114.202 | . 285,505 ....250,000 249,801 | v [ e 10T [ | [ 8125 6.170 07/30/2007 | 06/15/2017
92343V AG 9 |VERIZON COMMUNICATIONS........cocvririrnrirererieiseressersssssisessnines | wenene . . 1,973,460 | ...... 112429 | . ..2,248,580 | .. .2,000,000 | ... 1,989,403 5. 5.680 27,500 09/24/2007 | 04/01/2017
92343V AL 8| VERIZON COMMUNICATIONS........corvvererrnrmermerirenerneesssnsseessensens | crvees e | 2FE | e 997,560 | ...... [RPRTE ] E— 1,128,790 | .ovovrrrne 1,000,000 | ...... 998,835 5.500 5.530 20,778 02/07/2008 | 02/15/2018
925524 BG 4| VIACOM INC....oooivrirrierrireierssiseiesissisisensss e ssssssssessssssssensns | oevene e | W2FE ] 1,229,000 | 105.283 | . 21,250,000 | ... e | e | o900 4.710 18,750 | oo 56,250 | 02/14/2011 | 03/01/2021
92553P AG 7 [VIACOM INC.......osvvrirrrrrenrieseecissssissssesssssssesssssssssssensssssssensssssssnss | evviens | oo [ eveersivers | 2 @FE | vveriinnnn 1,734,933 | oo 105.981 | . 21,750,000 | cooovvvenees . 3.660 15,313 61,250 | 03/24/2011 | 04/01/2017
92553P  AJ 1 [VIACOM INC.....coosiirrriniicrieriseirsneississsnsesiseesssssssisssssensssssssssssnnes | seeveee | oo [ eoveervnn [ 2 2FE | 491,805 | oo 100.067 | . ...500,000 | ... | . cerneennrennensenns | e | e 3875 | s 4.070 [ Do | o 861 | oo 19,375 | 12/07/2011 | 12/15/2021
927804 FC 3|VIRGINIA ELEC & PWR CO . ceverennnn996,120 | .o 115.540 | . .1,000,000 . . 6.000 17,519 59,500 | 09/06/2007 | 09/15/2017
92857W AE 0|VODAFONE GROUP PLC | 1FE[ ..............1,889,633 | ...... 110.130 | . .1,750,000 | ... | cerneennssnnenesns | e | e 4625 | s 3.420 37,321 | s 80,938 | 12/02/2010 | 07/15/2018
92857W AW 0| VODAFONE GROUP PLC AGAFE] .. 995,060 | ... 103.432 . .1,000,000 2.980 ...8,385 28,750 | 03/09/2011 | 03/16/2016
92976W BH 8|WACHOVIA CORP GLOBAL MTN AFE] 995,720 | 115727 . 21,000,000 | covovreenrneni997,955 | oo [ e n32 | [ | e 5750 | 5.800 23,958 57,500 | 01/28/2008 | 02/01/2018
929903 DT 6|WACHOVIA CORP NEW . | AFE] .. 1,493,655 | ... 114.071] . .1,500,000 5.800 ...3,833 86,250 | 06/05/2007 | 06/15/2017
931142 CG 6| WAL MART STORES INC........ccoorririmriiiiininirieniereensssinsisenienens | criene . AFE] 970,580 | . 112483 | . . 21,000,000 | covorreereee 988,270 | oo [ e384 | [ [ e 5.375 5.770 12,840 | coovverrne 53,750 | 07/30/2007 | 04/05/2017
931142 CJ 0| WAL MART STORES INC........covummrrerierinerrnnirsenneriessseessssissesssesens | wvnees | oo [ evneerneenns | W IFE | 1,046,050 | ... 115.983 | . ..1,159,830 .1,000,000 5.200 21,911 58,000 | 01/23/2008 | 02/15/2018
94106L AR O|WASTE MANAGEMEN  .ooiiiicvieernerenesnissensniseissssnnniens. [ vvene | oo | veveninees | w2FE | 1,392,373 | L. 100.898 | . 1,412,572 .1,400,000 5.080 02/05/2007 | 03/15/2014
94106L AS 8| WASTE MGMT INC DEL......ccovrvrrrerirrererreennensensenessensssssssssnenses | wonnene | oo [ vneerveees | 2 2FE [ 1,991,960 | ... 115.090 | . .2,000,000 | coeovreeeernn 1,996,052 | oo [ errerirerireennn800 | i [ [ 8100 i 6.150 03/03/2008 | 03/15/2018
94707V AA 8| WEATHERFORD INTERNATIONAL........ccoovrvrrirrrirennns . . ...1,002,900 | ...... 107.439 | . . 21,000,000 | .ooovvrnees 5125 ... 5.080 03/02/2011 | 09/15/2020
949746 QU 8| WELLS FARGO & CO......oevurrirriinireriereesisnissisessiesienessssssnsinens | crieens [ [ AFE| v 2,013,482 | ...... 106.646 | ..............2,132,920 | .....ccco..... 2,000,000 | ..ooovrerenen 2,008,777 | ccooovvvverrerernernnne | verrrrrieenee(QAT2) [ o | e | v 5.200......... 5.050 30,622 02/10/2011 | 06/15/2016
94974B EV 8| WELLS FARGO CO MTN....oivuuiirrireiierineesensesiseessnsessesssenssnenns | crvees . | 1FE]| .. ..997,930 | ...... 109.366 | . .1,000,000 998,412 | v [ e 18T i | [ 4800 [ 4.620 11,500 03/22/2011 | 04/01/2021
95709T AA 8|WESTARENERGY INC  ..ccooovrvviriirne R . .| AFE] .. 2,519,259 | ...... 102679 . . . 2,475,000 | ... 2,488,848 .6. 2.610 [Jd....... 74,250 02/20/2008 | 07/01/2014
96950F AD 6| WILLIAMS PARTNERS L P....cccoovvirrrrerirrircnens I [ L2FE | v 2,000,690 | ...... 109.072 | ..cvvvnenee 2,181,440 | c.oovvvennee. 2,000,000 | .ooorerneen 2,000,573 5.250 5.240 | MS...... 30,917 02/04/2010 | 03/15/2020
980888 AC 5| WOOLWORTHS LTD....ooovuierriirieinrieieeieierissiseeesissiessesisesssssessenes | erene . VAFE] ..129,848 | ...... 102.726 | . 133,544 | oo 130,000 | coovvrereinns 129,945 2.550 2570 | MS...... 912 09/14/2010 | 09/22/2015
982526 AM 7| WRIGLEY WM JR CO.....cevumririmriceininerieriessiensssessessesssesssenins | criens . . 1,003,257 | ...... 101.507 | . 998,829 | ...... 984,000 | ... 986,581 | ...vvverreriererncris | wererernereeene(5,070) | covoiirnirerirerincins [ | v 3.700 | ......... 3160 (Do | i 18,305 07/27/2010 | 06/30/2014
984121 CD 3|XEROX CORP............... LSeo [ [ eeverree [ w2FE | i 1,491,460 | ...... 102.937 | oo 1,544,055 | ..cooovvvnne 1,500,000 | ..coovrvene 1,493,329 [ ..voovvnrrncreninne | verrnrrnenieee TT | i [ e | e 4.500]......... 4570 [MN...ooo | oo 8,625 05/16/2011 | 05/15/2021
00206R  BX 9| AT&T INC...ovriveireieieiieieinsissiessiseesesiessss e sssssssssesssssssssssessnnss | svvees AFE] 1,300,000 | ...... 100.311 | . ..1,304,043 .1,300,000 ....1,300,000 3.825]......... 3.820 [MN...... ...5,082 11/14/2013 | 11/25/2020
00900Q AB 9 [AIMIAINC. .....comreiririerieirseeissisessess e esssesssssssssnes | criees . 2,044,666 | ...... 110.504 | . ..2,038,799 | .. 11,845,000 | ..............2,040,918 |.... | 6.950 3.280 | JJ....... 55,403 12/04/2013 | 01/26/2017
021352 AK 2| ALTALINK L Pttt ssssssessssnins | coeeens (o] I AFE| v 1,881,482 | ...... 104.820 [ ..cooorrne 1,842,736 | ccooovrrnne 1,758,000 | ..cooovvvnne 1,881,252 | ..o | e (230) [ evererererrreinnieeien [ e [ i 4.922]......... 4490 MS...... 25,337 11/07/2013 | 09/17/2043
02135Z AL 0| ALTALINK L Peccooririeiceiiciesisseensesisssiesssessessssesessssssessensns | wneens AFE] cnnn..810,000 | 97.844 | . 792,536 ....810,000 ...810,000 3.668 3.660 | MN...... ...4,760 10/30/2013 | 11/06/2023
02137Z AE 4| ALTAGAS INCOME TRUST  ...ooviiieireinnriseriesieeisseesseesessssssnnes | neens | 2FE ] 1,499,820 | ... 109.171 ..1,637,565 .1,500,000 1,499,905 [ ...cvoveenrrnrrerine | verrerirneieenenn28 | e [ e | e 5490 ......... 5.490 | MS...... 21,839 82,350 | 03/22/2010 | 03/27/2017
02580Z AL 0| AMERICAN EXPRESS CANADA ......covivviiiimieineinersnsssienssnnses | ervees Cloeis LIFE 3.600 2.340(JD....... ...3,826 23,670 | 09/05/2013 | 06/03/2016
05565Q CK 2 [BP CAP MKTS P L C...ovvereerierierieciseesssisesiessesisesssssssssssessens | crvees AAFE| 470,000 | .......99.256 | oo 466,503 | ooiiinennid70,000 [ 70,000 [ o | e | e | e | ooenen 3497 | s 3.490 | MN...... ...2,451 11/05/2013 | 11/09/2020
064149 ZN 0|BANK NOVA SCOTIA HALIFAX.......ccovvvrvnn I AFE| 959,234 | .109.074 | 970,759 | 890,000 | 949,059 | s | eeerirenennd(8,921) [ | e | 08650 | i 5AT0 | v | v 26,215 | .o 59,185 | 06/28/2012 | 01/22/2021
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07329V AD 2 [BCIMC RLTY CORP......ccovtrimriirierirriesiiesisssiessenisssesssssssssenssienes | cviens (0] I AFE] 998,143 | ...... 103461 | ..ovvirirens 994,260 | ......c...ee.....961,000 | .ooorriennnnnd 993,759 | ..o | e (4,384) | ..o | e | e 4650 ......... 1.530 | FA....... 17,502 11/04/2013 | 02/10/2015
07329V AJ 9[BCIMC RLTY CORP......coortrvrirrerenteirseeseriesssesssesseessessssssnssssnes | cevees (0] I AFE| v 3,824,037 | ...... 101.206 | ..cvonrnee 3,825,587 | .............3,780,000 | ..ooornvenas 3,823,380 2.300JD....... 50,911 12/04/2013 | 06/29/2017
07786Z AG 2|BELL ALIANT REGL COMM.......ccccceverrervnerererecnenineerenenssnsnieissenens | convee | Clviviveienn [ L2FE | ......1,024,270 | ... 105.014 | ... ...1,050,140 1,017,714 3.840MS...... 13,279 43,700 | 06/28/2012| 09/13/2017
07786Z AH 0|BELL ALIANT REGIONAL COMM ......cccovvvrrmmrrmnrrerirncersseissernerisensns | cvevne | G vvvvvinnn | w2FE | ciiiiienne.640,620 | ... 106.931 ... 641,586 3.540|A0...... ..5,287 29,280 | 08/23/2012 | 04/26/2018
07813Z AX 2|BELL CDA MEDIUM TERM NTS.....cooocrvmrrmrinnenneineinseirensnsnsseesenens | convre | G vvvvninan | n2FE | i 1,028,406 | ... 103.086 | ... ...1,030,860 | ............1,000,000 | ...occooeeees1,016,236 [ .ooioreriieniinirns | vvrrrenree(8,188) | oo v | 0000 3.600 | e 2.710 [JD.cvve | v 2,967 | .o 36,000 | 06/22/2012 | 12/02/2015
110574 AD  2|BRITISH COLUMBIA FERRY SV.......ccccovmrmmmmrennnrinnrennrinerinenneninnnes | coevere | G vvvvvvene | AFE | i 495,827 | ... 104.260 | ... 490,022 | ...cvevererre 470,000 | vviirirerrn495,805 | oo [ vererineneen(22) [ | | 5,021 L 4630 MS...... ...6,715 12/11/2013 | 03/20/2037
126572 AA 1| CU INC MEDIUM TERM NT CDS......cccoevermermmrimmrrneneeeseesnnissernnnes | eonnene | Cl v | WIFE | 2,117,010 | oo 119.616| ... . 100(85,859) [ oo | e | erreend8.800 [ i 2490 [FA..cooe| v 44292 | ..o 57,800 | 06/04/2013 | 08/13/2019
12657Z AN 3| CU INC MEDIUM TERM NT CDS.......occooevvrrverrerrererereniereesssnieiesens | cveiene | Clvveieeean | AFE | onin.515,120 | oo 113.714 | ... .454,856 ...400,000 511,556 .(2,850) | . ...3,806 22,224 | 09/25/2012 | 10/30/2037
13321L AF 5| CAMECO CORP........cecerirerrrrnerierisnersenisessnsssnensssessenssssssssssenssessnee | cvevns | G| vvvivvernnes | w2FE | i 1,001,566 | ... 104569 .................998,634 | ...... 955,000 | ...... 999,467 .(2,099) 13,158 11/27/2013 | 09/16/2015
13321L AG 3| CAMECO CORP........cccvvrvrmrrreririrererrnsirerssiseisssssssssssssensesssssnensesnne | vvvene | C | evvvevniinn [ W 2FE | i 944,935 | ..o 109.677 | ... 929,860 ...(15,075) 15,446 23,105 | 03/05/2013 | 09/02/2019
135952 FX 9| CANADIAN IMPERIAL BANK  ..cooocvieirceirinernerrereseensninsennenins | wvven | Cl v | WIFE | eie..5,060,950 | ... 100.897 | ... ..5,026,857 e(18,923) | oo | e | veeeennn2:200 [ e 1.800 [MNLc | s 12,456 | ..ooocveneee 110,000 | 09/18/2012| 05/22/2015
136069 DQ 1| CANADIAN IMPERIAL BANK  .....vvoveireinercrineeneeessisenssenissennes | cveens | G vevvveenn | LAFE | .. 1,009,963 | ... 102170 ... 21,008,429 | o [ e (1,100) [ o | e [ e 30150 13010 [ MNLc | 5,221 | v 31,500 | 06/22/2012 | 11/02/2020
136375 BP 6| CANADIAN NATL RY CO....ccoccvvrvvernrrerinnnerernninerensessessisenssnsenenss | LSt | Al v [ WIFE | v 498,415 | L 113.903 499,317 3,738 29,250 | 09/19/2007 | 11/15/2017
136375 BV 3| CANADIAN NATL RY CO.....covvvrrrrnerreriereneerssnisernensmseneesssnesenssenes [ coneere | A oo | WAFE | 00,993,390 | ..o 96.497 | ... 994,645 1,267 28,500 | 11/07/2011 | 12/15/2021
136765 AH 7| CANADIAN WESTERN BANK .....ovvvivvrerncrnnseninnseenssnsennnnnnes | vvevee | A oo [ W 2FE | i 726,271 | e 104.007 | ... 723,662 09/20/2013 | 11/30/2020
136765 AL 8| CANADIAN WESTN BK.......ccccovrvmirreriieinerinrnnernenisnessessssssnennennne | cvevne | G vvvvveine | SAFE | i 1,004,750 | ... 102.092 ... ..1,003,257 06/28/2012 | 01/18/2017
14006Z AD 9| CAPITAL DESJARDINS INC MT....cooovvverineirnnrirnnrnerineninseessnssssinsnnnns | wnnene | Gl veivnenns | WIFE | 1,028,208 | ... 109.719 ... ..1,025,089 10/02/2013 | 05/05/2020
14043Z AC 6| CAPITAL POWER INCOME LP........cocormremrvvnnrrerrerirneeneniseisnensennins | wovvene | Cl v | W 2FE | 149,825 | ... 102.576 .149,866 02/15/2012 | 02/21/2019
20825T AA 5| CONOCOPHILLIPS CDA FDG CO......ccccovvvrerirneenenisnrsersreeenenssenisees | coevene | 1| vvvvvinne | SAFE | . 1,969,380 | ... 112.125 ..1,989,033 07/30/2007 | 10/15/2016
23384N AG 2| DAIMLER CANADA FINANCE  ....ccooviviivivvvenecsrserensnssirensenenns | vvvvee | C v [ WAFE | 102,798,070 | ... 100.816 2,795,627 09/20/2013 | 09/14/2015
23384N  AK 3| DAIMLER CDAFIN INC.......cconvrrmrrrerirerirncernneiesnrnerieneseessnisssssenens | cveene | G vvvvvinne | AFE | 1,108,403 | ... 100.099 1,108,336 12/04/2013 | 02/17/2017
25675T AA 5| DOLLARAMA INC......ccoovvimrvrerineineirsnrisssisensesiseissssssssessssessssssssenss | soneeee | G| evvneivnnn [ W2FE | v 475,000 | oo 99.399 472,145 10/31/2013 | 11/05/2018
29250Z AM 0| ENBRIDGE PIPELINES INC MT.......cccouvunmrvmrrnerreninnincrvnninenneenes | vevere | G vevvvrene | AFE | i 941,546 | ... 111.189 ... 928,428 11/07/2013 | 04/06/2040
29254Z AJ 3|ENBRIDGE INC FUND HLDS  ....ccccosvimervmrincrrneerscersssiisnrssenissninee | eevne | G vvvvvinne | w2FE | ciiiii...999,820 | ... 100173 oo 1,001,730 12/11/2012| 12/14/2017
292902 AJ 9|ENBRIDGE GAS DISTRINC MT....ccovverirvrircernrnernnnercensereserisnnens | veevene | G vvvvvnene [ WAFE | . 505,615 | ... 105.129 501,465 11/19/2013 | 11/23/2020
316701 AA  9[FIFTHAVENUELP  ..icieencnersssisennensseesensssssinnns | veevnee | G| evvevivees [ WTFE | i 406,168 | ... 105.009 07/20/2011 | 08/05/2021
31943B AX 8 [FIRST CAP RLTY INC....oocovvrimrirnrirnreinneinersnriseernseisssisessessissssssnnnee | eeveee | C | evvciivenas [ w2FE | 11,012,214 | e 105.374 1,009,094 11/27/2013 | 06/01/2015
31943B BR O [FIRST CAP REALTY INC  ..cooovvvvivvirverrerrereneensninnisenieniseenenins | cvveee | C livviivies [ W2FE | i 1,311,472 | L, 94.657 | ... 1,312,608 01/07/2013 | 12/05/2022
35085Z AD 8407 INTLINC MTN CDS-.....oovvrirrrennirnenieniseesenisnisnenssenssessssssensnes | eeevens | G vevvnenne | AFE | iiiii000.529,200 | ... 119.083 | ..o 476,332 | .ooovirererrn400,000 | oo 524,765 09/25/2012 | 12/03/2035
350852 BA 3407 INTLINC MTN CDS-......oovvrvvvnrrneiernrierenseressssssessnssesssssnnens | svvens | G| evvvvnninn [ WIFE | v 722,134 | i 103.327 723,289 707,488 12/08/2010 | 06/16/2015
35085Z BG 0407 INTERNATIONAL INC  ...cooovevivrincencevnisererireneseesssnissnsseniens | svevne | G| vevvevinnn [ WTFE | 1,288,207 | ..o 87.672 ...1,130,969 ..1,288,232 \ 09/06/2012 | 09/11/2052
35086R AB 9407 EAST DEVELOPMENT GRP  .....ovvvvcvrveinercnnineenenisseessinnnens | conene | G vvvvsenae | AFE | 675,000 | ... 101.613 685,888 675,000 469 18,988 | 05/16/2012| 12/18/2016
36158Z BV 7| GE CAP CDA FDG CO MTN CDS.......cooovvermeemrrirnrrnerirerirereseennssnnnes | cvevere | G vvvvvvine | AFE | i 77,462 | 106.705 800,288 TT4,256 | ..o | ererirenneennn(2,566) | oo v | verrnen800 | oo 110 | o | e 14,906 | ..cooovvvene 34,500 | 09/24/2012 | 01/26/2022
37252B AB 8 GENWORTH MI CDA INC.......covvrerirerinerrnnrirsernerirerineessssinsenssessssnens | seveee | C | evveiivenes [ W1FE | 12,500,000 | ... 103.796 | ... 518,980 500,000 1,072 22,950 | 12/13/2010 | 12/15/2015
39138C AG 1| GREAT WEST ;OFECP OMC ....cecovvvrvvvererinnsererneissennissnsnnens | vvveeee | C v [ WIFE | v 913,619 | oo 107.747 | ... 902,893 (10,726) | . 14,610 38,130 | 01/11/2013 | 08/13/2020
39191Z AV 1| GREATER TORONTO AIRPORTS .......ccooeemmrrmnrrrmernerrseesnninnsenenes | vevens | G vvvvvinnn | AFE | i 1,411,878 | 115.978 ... ..1,383,392 ....(28,486) 7,928 69,613 | 02/20/2013 | 11/20/2019
403925 AE 0|H&R REAL ESTATE INVT TR....cccocovirvrrrrnrnerevenrirersniseniesiseereninsneens [ veene | Gl vvvevivins | w2FE | i000000.2,390,399 | ... 108.626 | ... ..2,389,772 ..2,388,460 53,278 12/04/2013 | 02/03/2017
40427TH RS 4| HSBC BK CDA.......oovvreririerisriserierirerinenssnissnisensesssensssssssssnensns | connne | G| vevvnvines | W AFE | i 767,829 | ..o 103.003 | ... 759,132 758,922 | ..oovvvcrrerrecinrens | ervrerenneeen(8,907) | v v | e 3.860 | civieec . 1.680 | MNLcco | v 3,222 | s 14,224 | 05/31/2013 | 05/21/2015
44810Z AD 2|HYDRO ONE INC cevnennnee [ WAFE | 274,500 | ... 123.043 ] ... 246,086 271,576 | v | erveieeneenn(2,382) | v v | reeeeen8.350 | 100003780 | Jdus | v 5,315 | v 12,700 | 09/25/2012| 01/31/2034
448102 BK 5|HYDRO ONE MED TERM NTS CD.... Cl.crenn | IFE] ... 1,886,526 | ...... 100.076 | ... ,848,404 ..1,886,463 19,564 11/07/2013 | 10/09/2043
449586 AA  4|IGM FINANCIAL INC........c.covvvnnee Clevevvvnnee | AFE | i 489,799 | ... 119.607 | ... 484,408 \ 6,951 11/20/2013 | 04/08/2019
45834Z AA T [INTERPIPELINELTD ..ccooooiieiiieeiseineiieieesesesiseieesessssssssessssnens | criees Cl.ovveennn | w2FE | wioienne.. 500,000 | ... 107.356 | ..o 536,780 | .....ccc.oeee..n.500,000 | .ooooeiirnninns 500,000 | ..oovvorvierineiiniins | e | cerennieniennenees | e | conreneen 967 | 1960 | FALoott | v 10,279 | v 24,835 | 01/28/2011 | 02/02/2021
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56348Z AV 7| MANITOBA TELECOM SVC MTN.....cooviurriiriirieriinerienissresseiennieens C2FE i 274,967 | ... 105.904 | ...coocever0rn291,236 | oireireenrnn275,000 | ooionienniene 274977 | v | e A | e | e | e 590 | s 4.590 [AO...... [ coovvrerirnens 3,190 | v 12,623 | 09/27/2011| 10/01/2018
580563 AA 2| MCGILL UNIVERSITY HEALTH.....coovomveeiririneirerineeienns AFE] 499,780 | ... 107.789 .................538,945 | .................500,000 | ....ccocoorrennc 499,780 5.360|JD....... 13,474 26,800 | 07/09/2010 | 12/31/2043
59162Z AA  O|METRO INC......ccoovivrirrerriirirerisrnsresnsisssssersssssesensssssssensssssssnnss | seonens | G| vovvirnnines [ W2FE | 01,510,180 | ... 105.213 | ..............1,504,546 | ..............1,430,000 | .............. 1,506,780 1.910|AO...... 15,034 11/27/2013 | 10/15/2015
60871N AD 1| MOLSON COORS CAP FIN......ccccovurrerirmrernenrnsminerecrsneessensseesssnssnenes | cveene | G vvvvvennes | w2FE | 1,607,935 | ... 105.183 | ......oe...... 1,504,117 | .............1,430,000 | ..ooovornneee 1,504,415 1.910|MS...... 19,949 11/27/2013 | 09/22/2015
63306Z DL 2| NATIONAL BK CDA MED TERM.......cocoveveeererresisereressscveressesiens | evivee | C eevveeenns | WFE | ... 766,008 | ... 103.914 ] ... 2970 |AO...... ...4,942 26,850 | 06/28/2012 | 04/26/2016
667869 AA 9| NORTHWESTCONNECT GROUP .......ccocovmrnmienrrnrincivnninenneninnne | wovvee | Cl v | WIFE | 1,038,346 | ... 113.833] ... 5.900 10,623 61,159 | 08/07/2008 | 04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING COR.......cocomerrerenrennninneiserinssinennsninnee | wnnens | Gl vnvrnenas | WIFE | i 1,111,657 | e 112190 ... 3.200 12,584 55,860 | 06/22/2012 | 10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING COR.......cocovverernrirrermrireirsnseirersnisensnninne | vveene | Gl vvveriveces | W AFE | i 427,950 | ... 5.370 11,946 23,006 | 06/13/2007 | 06/25/2032
766910 AR 4|RIOCAN REAL ESTATE INVT.....cccovvvvervmrnernenirseenerinsernenencessninnens | envene | C v | W 2FE | i 1,634,412 | L 2.570|Jd....... 31,418 09/24/2013 | 01/21/2016
775109 AP 6| ROGERS COMMUNICATIONS INC......ccovvviirernnireirerneirsemsnsnissnnenes [ evvene | Gl vvverivenes | W2FE | i 423,191 | . 6.210 [MN...... ...4,281 26,720 | 09/25/2012 | 11/04/2039
780085 G3 4|ROYAL BK CDA MONTREAL QUE................. . 3.020 [Jdeveiee | v 15,913 | oo 36,600 | 06/22/2012 | 01/25/2017
780086 BU 7|ROYAL BANK OF CANADA  ...ooccoovvvrvnirrns . 3,000,000 2.360 | MS...... 19,983 70,920 | 09/18/2012 | 09/21/2017
780086 GH 1|ROYAL BK CDA MONTREAL QUE................. ,093,972 ..1,099,543 2.770|JD....... ..1,758 12/06/2013 | 12/11/2018
78008S VD 5[ROYAL BANK OF CANADA ..o . 980,090 | .. 998,996 1.520 | JJoeees | cevrvereenn6,945 | i 7,583 | 01/07/2013 | 01/16/2018
78008T XA 7|ROYALBK OF CDABD CDS......c.coccovuvrirerniirernniseirsnnenssnsesessessnnnnes | veeveee | A oo | AFE | 499,810 | ... 100.785| ... 503,925 | .. ...500,000 | .o 499,947 1.460 [AO...... | v 1,228 | e 7,250 | 10/25/2011 | 10/30/2014
78010U BY 2| ROYAL BK OF CDABD CDS.......ceovevvrernrienrinsienssesssesssssnsssensens | conveee | A vvvienveen | AFE | . 998,770 | ... 101.472] ... ..1,014,720 998,893 1.490 09/04/2013 | 09/09/2016
853585 AA 5| STANDARD LIFE CO CANADA  .....cccoocevveirnervmrirneensenseessensssissnes | wennes | Cl v | WIFE | iniiec.....850,000 | ... 103.536 | ... 880,056 850,000 3.930 33,473 | 09/14/2012 | 09/21/2022
866796 AB 1| SUNLIFE FINLINC.......ccccooevrmmirrerrernennnnnnrverreneseesssssnnsensenens | eevvene | Cl v | WIFE | 1,065,375 | oo 106.021 ,060,210 ..1,064,623 4.480 24,750 | 08/07/2013 | 06/01/2036
86682Z AD 8| SUN LIFE FINL INC MED TER.......cccocormvernmrineinerrrnninennsniseesseninnnes | vevene | G vvrvvinnn | AFE | ciiiiiin.280,948 | ... 106.198 280,761 4.520 12,796 | 08/17/2011 | 08/23/2021
87971M AM 5| TELUS CORP......ceovririervrireirerseirsnnnreisnierensssssessenssssssnsssssssssnsnens | ooveeee | Gl veoveriniins | w2FE | iiiiiinn....898,805 | ... 108.867 897,572 4.970 ..45,147 | 01/14/2011 | 07/23/2020
87971M AR 4|TELUSCORP  rrncnervenneenenisensensssssssnsensssssenns | eoneee | G veriverinne | W2FE | i 461,690 | ..o 91.781 4.240 ...8,375 | 07/05/2013 | 04/01/2024
880789 AA 0| TERANET HOLDINGS LP........ccovvmiirirvririreininceinrnerssnnsinensniseerenes [ eveene | Gl vvvevivies | n2FE | i 985,713 | . 102.921 984,500 1910 [Deee | e 1,482 | 16,861 | 11/27/2013 | 12/16/2015
880789 AC 6| TERANET HOLDINGS LP........cceecvirverrerirnienreienninerrernessenissninenes | wvnene | Cl v | W2FE [ iiinnci...505,245 | ... 104.097 520,485 505,120 5.670 28,770 | 09/08/2011 | 12/17/2040
89116Z AC 0| TORONTO DOM CTR WEST LTD......ccvervremrrrneiserrsrisnesnenssseesensennes | eeevene | G vvvvninne | AFE | . 945,423 | ... 106.970 | ..o 1,079,327 | .....cceee... 1,009,000 | .ooorvvirneennd 945,601 5100 (Do | covrrrerrecn 277 | s 48,220 | 11/30/2007 | 12/14/2105
949752 BL 9| WELLS FARGO FINL CDA CORP.........ovvviririrriiirerissiseresieissnienes 1,224,137 2.100 12/04/2013 | 02/09/2017
94975Z BM 7| WELLS FARGO FIN CANADA ... 397 2,188,722 | .........2,202,000 | ..oooecnee 2,213,075 2.840 43,453 | 02/13/2013 | 07/25/2019
94975Z BN 5| WELLS FARGO CANADA CORP cevvnernneennsenesnesiinens | evevene | Cl v | WIFE | 759,000 | ... 96.375 731,486 . 759,000 [ .oovveerirerineiieinns | eerrrninerenieeines | ceeneeisnsisesennnens | e | ceeeeeren 3460 | oo 3460 [JJ.covee | i 11,489 | oo 13,131 | 01/16/2013 | 01/24/2023
87656X AA TATE&LYLEINTLFINPLC  .iiiiiiinincinnisnsnnesnssniissnssninne | oeneene | F | i [ W2FE | i 494,480 | ... 101.412] ... 507,060 | .. ...500,000 ..659 ..3,194 25,000 | 11/16/2004 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.................... e XK | s 381,760,870 | .......... 356,985,687 | ..........361,938,051 | ..oooivvincrnnnn0 [ oo (503,393) 0 XXX...... XXXet | e 4,876,729 | ...... 14,815,088 | ..... XXXeoio [ o XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03072S LD 5|AMERIQUEST MTG SECS 2003 A-4........ccovevemvereriniinns AFRM | 123,196 | ......100.858 | ..o 121,644 | e 120,609 | cooovvvririne 122,669 | .coovverrerieriiees [ e (2,183) | cvvvvereererienrneninee | verirereneensnniisnines | cverenen8.965 | s 4.630 [MON... | ..ocerrrvrirnnes 499 | s 5,988 | 12/20/2004 | 11/25/2033
76110W MB 9| RESIDENTIAL ASSET SEC 200......c0ccvveuiienierenirsnirsenas 1AM 1,381,886 [ oo 775,549 | oo | o 12,168 [ .o | e, 17.020 | MON... | . 96,456 | 01/31/2003 | 09/25/2031
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 1,502,495 | ...... 898,218 10,005 0 XXX XXX... ..102,444 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

07383F 7W BEAR STEARNS CMBS 2005-PW. AFM | e 4721424 1 103.828 | ... 5,086,135 .4,749,453 MON... | . 10/20/2005 | 06/11/2041
07387B AH BEAR STEARNS CMBS 2005-PW. AFE] 9,205,723 | 104.589 | ... ...9,935,955 9,242,489 MON... | . 04/25/2007 | 09/11/2042
07388L AE BEAR STEARNS CMBS 2006-PW.........ccccorurvrrirerniniernrirciesnneieninee | vevene | oo | evvevneenes [ WAFE | 10,084,766 | ... 109.029| ... 10,902,900 ....10,071,081 MON...| . 01/12/2007 | 09/11/2041
07388P AE BEAR STEARNS CMBS 2006-PW........c.covveerereenreinernerirereneesenenee | onves | oo | vevvverines | SAFE | 11,886,484 | ... 108.916 | ... 12,579,798 ....11,866,607 MON... | . 08/02/2012 | 12/11/2038
225458 DM CSFB COML MTG PTC 2005-C1......cvvmrvrvrerienirseersseinserseseneesssninnee | veves | oo | cvvvsernnns | LAFE | iiineeen..8,566,981 | ... 102.768 | ... 9,200,153 8,617,002 MON... 06/13/2008 | 02/15/2038
225470 F7 CREDITSUISSE  ovvevneennseenssississsssissnssssensnnnes | svnens | oo | evvvernnenns [ WTFE | 11,379,297 | o 107.508 | ... .10,750,800 11,326,421 MON... | . 09/24/2012 | 02/15/2039
36828Q HW GE CAPITAL MTG SERVICES, INC........coovenreeriseerseriresinerirenerseesnns | cvnves | oo | cevvsennns | LAFE | coe...5,857,354 | ... 101.061 | ... 5,890,190 5,850,231 MON... | . , 07/16/2004 | 07/10/2039
46625Y CV JP MORGAN COM MTG 2004-LN AFE| 5,263,310 | ... 101.091 | oo 5,481,760 | ..............5422,599 | ............. 5,280,563 MON... 23,114 278,091 | 06/13/2008 | 07/15/2041
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46625Y NC 3| JP MORGAN COM MTG 2005-LD.......cevermrerrierrierierirereeeiseineienens [ s [ [ AFE| v 5,412,383 | ...... 103.835| ..o 5,970,513 | coovvvernes 5,750,000 | ...covvernces 5,454,514 | oo [ 8,897 [ [ [ e 4738 | 5.190 [MON... | wcccvverrnnee 22,703 | oo 272,435 | 04/27/2010 | 07/15/2042
46625Y NE 9| JP MORGAN COM MTG 2005-LD......coevermrermrreirerierireseseesseeseesees | neens [ AFE| v 4,599,414 | ...... 105.002 [ ..ccvonrene 5,250,100 | c.oovvrvneees 5,000,000 | .ooovrenncns 4,642,197 | oo | 8,253 | e [ [ e 780 | i 5.440 [MON... | cccvvrrennee 19,917 | e 239,000 | 06/13/2008 | 07/15/2042
46625Y SG  9|JP MORGAN COM MTG 2005-LD......ccvrvrrrerriernereirersniserenssisesens | cevene . .| 1FE] .. 4,966,070 5,407,727 | .............5,010,394 5.610 | MON... 22,244 266,925 | 10/31/2008 | 08/15/2042
59023B AE 4 |MERRILL LYNCH 2006-C1 Ad........cocovrvririrnrireineresiesssssssesssnsssensns | wienene . | AFM L 2,227,422 . .2,000,000 | coovrererni2,207,965 | cooonerrinirnerirenes [ evrrerinenrne(8,122) [ i [ [ e 5.870 | e 4.850 [MON... [ .ovvvcrrrncs 6,526 | ..ocoonee. 115,212 | 10/22/2010 | 05/12/2039
617451 CL 1| MORGAN STANLEY CAP 2005-H.........ccrvvmririririirininiierseiessniseeens [ ceree [P I AFRM | e 2,008,176 | ......105.192] ..............2,103,840 | ..ccceeuruvvns 2,000,000 | ..ooovvernne 2,008,399 | ..o e (244) [ | e | 00005205 | i 5.150 |MON... | covvvecirnns 8,675 | oo 105,578 | 11/17/2005 | 11/14/2042
92976B BL 5| WACHOVIA CMBS 2005-C22........oociirisrieniiinsissiisssssssisssssssssesssnnes | cvniene [ I AFM 17,585 17,500 | ... 17,569 5.070 | MON... 75 942 | 12/15/2005 | 12/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ..86,196,389 | ... XXX........ 90,992,217 | ............ 86,327,145 | ............ 86,342,885 XXX XXX [ s 337,761 | ......... 4,436,313 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U AC 2| AEP TEXAS CTR FDG 2012-3......cooevvrrrierrreimeenerissssessenssesessensns | soven . | AFE] 3,999,979 14,000,000 ....4,000,000 2.844 2.840|JD....... ...9,483 03/08/2012 | 03/01/2026
00110A AC  8|AEP TEXAS CTR UTILITY 2006-2 A-3........evvemrrrerirmrereesseinersesienes | cvvens . | 1FE] .. 6,467,376 . . . 6,659,085 | .......cc.ee.6,579,263 | .ooooiiiiiciiens [ e 18,904 [ L [ [ 5090 ......... 5.720 | ddeves | 141,067 08/15/2007 | 07/01/2017
02005E AD 2 [ALLY AUTO RECEIVABLES TRUST .....c.ccoevmrieerrinerieniresesneeienens | covvens [ AFE| v 4,999,889 | ...... 100632 ..ovovvenee 5,031,600 | ..oovvereees 5,000,000 | .oovrerevns 4,999,936 | ....covrevernrrrrrinenns | ceerrrnerrerinern 30 | e [ | e 1.060 | i 1.060 | MON 05/22/2012 | 01/15/2016
05573W AD 7| BMW VEH OWN TR 2011-A....cooiiirieineirneiseieeiesiseesssesssisessenes | coneens . | AFE] . 5,999,255 | ...... 100.526 | . ..6,031,560 .6,000,000 18,999,515 [ s | e 113 | [ | e 1.030 | e 1.030 | MON 61,800 | 09/14/2011 | 02/26/2018
12623C AD 7 [CNH EQUIP TR 2011-B....ooivuiieriericiiseinsiseiiesieesssssssisssssssisenes | cvvees . .| 1FE] .. 7,997,231 | ...... 100.912 . ..8,072,960 | .. .8,000,000 | coereenrnn 7,998,514 | oo [ e B21 [ [ [ e 1.290 | i 1.300 | JAJO ...103,200 | 09/14/2011| 09/15/2017
14041N DX 6| CAPITAL ONE CC TR 2007-TA......ccntrrmrrrmerrermerireeseresessnensenssssenns | crviees [ AFE| 5,674,609 | ...... 114871 | oo 5,743,550 | ..oovvvenncn 5,000,000 | ..oovrennces 5,454,991 2.920 [MON 287,500 | 02/24/2011 | 07/15/2020
15200W AC 9| CENTERPOINT ENGY TRANS 20 FSSTRSRRRRIRN IO . .| 1FE] .. 4,999,965 ..4,867,200 .5,000,000 ....5,000,000 3.020|A0...... 31,964 01/11/2012 | 10/15/2025
161571 BT 0| CHASE ISSUANCE TRUST CC 2007........ccovoeverrerermmrreerierereeeseeens . | AFE] 6,795,391 ..6,737,340 .6,000,000 ....6,496,596 11/30/2010 | 04/15/2019
161571 FK 5| CHASE ISSUANCE TRUST CMO..coiierieeeeeeiesiis . | AFE] . ..4,778,450 .5,000,000 ...4,999,524 07/19/2012 | 08/15/2019
17305E CH 6| CITIBANK CCMT 2004-A8 AFE] ..5,212,900 14202 ...245,000 | 01/15/2008 | 12/10/2014
17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST. | AFE] 214,000 535,000 | 03/25/2010 | 02/07/2020
254683 AC 9|DISCOVER CARD EXE TR 2007 | AFE] ...7,533 04/15/2008 | 03/15/2020
254683 AY 1|DISCOVER CARD MASTER TRUST | . VAFE] .962,180 1,995 07/31/2012 | 01/18/2022
31679D AD 8|FIFTH THIRD AUTO TR 2013- | 1FE] .. 7,999,566 ..7,904,800 2,951 03/19/2013 | 04/15/2019
43813T AD 5[HONDA AUTO RECEIVABLES OWNER TRUST.......cccoomurirmrermreiinins | criens | 1FE] . 2,829,614 ..2,850,124 .7,358 02/17/2011 | 04/17/2017
44923Y AD 9|HYUNDAI AUTO RECV TR 2010... AFE] 4,853,885 ..4,890,843 3,517 08/19/2010 | 03/15/2017
477867 AD 7|JOHN DEERE TRUST 2011 . . .| IFE| .. 2,499,534 ..2,526,225 04/13/2011 | 04/15/2018
47787T AD 8|JOHN DEERE TRUST 2013 I I . | AFE] 9,998,805 ..9,953,400 04/03/2013 | 07/15/2019
55264T CN 9| MBNAMASTER CC TRII2004........coovverrereiriineiienieeiseesssessersenes | s . | AFE] . 4,611,328 . ..5,037,450 | .. | . 4. 222,500 | 08/22/2007 | 08/15/2016
65475Q AD 3| NISSAN AUTO RECV 2011-B......cotvurrrririeriieienineieiiesiesiesissens | cviene [ [ AFE| v 6,999,098 | ...... 100.653 | ...ovovvenee 7,045,710 | oo 7,000,000 | ..ooovvereces 6,999,401 | .ooooevieirerrerinens [ e 144 | i [ | e 1.240]......... 1.240 | MON... ..3,617 86,800 | 11/09/2011 | 01/16/2018
65476H AD 2| NISSAN AUTO RECY 2011-A...c.oomiireiineierierieeeseeiseissessssssssssenes | onvenne | AFE] . 3,999,107 | ...... 100.954 | . 14,000,000 ....3,999,471 B [ 3,449 | o, 77,600 | 04/13/2011 | 09/15/2017
69361Y AH 6 |PSE & G TRANS UTILITY BONDS 2001 A-8. O . .| 1FE] .. 5,562,953 | ...... 108.593 | . .5,150,000 | ..............5,324,935 15,770 354,835 | 07/08/2008 | 12/15/2017
92867D AD 2 |VOLKSWAGEN AUTO ENH 2011 A-4 ceeverieeeeens [ s [ AFE| v 7,998,482 | ... 101.272| .............8,101,760 | ..............8,000,000 | ......c.o..... 7,999,109 B [ 4840 | ..ooveeene 158,400 | 03/24/2011| 09/20/2017
92867P AD 5| VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......cccocvurininnnnnns | voniene B AFE] . ...4,499,208 | ........ 98.249 ] . ....4,499,217 11/06/2013 | 03/20/2020
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.........c.ccoovivevnirinceens . 133,679,059 |... XXX........ 135,244,721 | ... 131,493,791 | ..........132,960,170 | .... covenn(234,985) 0 0 [ XXX XXX XXX | e . 3,653,031 |..... XXX [ oo XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) e | enerenes 583,271,655 | .. XXX.iooios | corrnnens 609,495,866 | .......... 576,309,118 | ......... 582,139,324 | ..o (V)] (698,248) 0 0 |.. XXXt XXX XXX | s 5,772,555 | ....... 23,006,876 |..... XXXerio [ o XXX,
Totals
7799999. Total - ISSUET OblIGALIONS. .........cvvreeiirerississi ettt es st ens sttt ssess st ensessanssnssenssnssns | crsensanes 761,980,657 | ... XXX.iooios | corrnnens 784,111,522 | .......... 738,174,687 | ......... 758,840,990 | ..o [V (1,739,749) 0 0 [ XXX XXX XXX [ s 8,027,730 | ....... 23,504,129 |..... XXXeowon [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities....... s | s 110,678,606 [ ... XXX..oooo | overenens 114,408,449 | .......... 109,493,537 | ..cvovve 110,212,082 0 (227,095) 0 0 [.. XXX, XXX XXX [ 667,198 | ........ 4,809,753 |..... YO XXX......
7999999. Total - Commercial Mortgage-Backed Securities...........ccoueeee. 86,196,389 | ... XXX........ ...90,992,217 ...86,327,145 86,342,885 0 30,125 0 0 [ XXXt XXX XXX .337,761 4,436,313 |..... XXX [ oo XXX......
8099999. Total - Other Loan-Backed and Structured Securities..........c.coveeee. v 133,679,059 [ .. XXX......oo i 135244721 | ... 131,493,791 | e 132,960,170 0 (234,985) 0 0 [.. XXXt XXX XXX... | .. 542,642 | ..... 3,653,031 |..... XXXervooe [ o XXX,
8399999.  Grand Total - BONGS............c..evuriurriiiieiienieieiei e snissiens | coeenes 1,092,534,711 | ... XXXoovorer | overne 1,124,756,909 | ....... 1,065,489,160 | ....... 1,088,356,127 | ...ovvvvercrrrrrernd (V] (2,171,704) 0 0 |...XXX........ XXX XXX | e 9,575,331 | ....... 36,403,226 |..... XXXeovvoo [ o XXX......
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00206R 10 2 | ATET INC...ooivirrirrireereierriseeiesi s nsessesssssssssssssssessesssssssssssssssnes | eoneenes | even | oeveeneees 100,000.000 | ..overrvrrrirncens 3,516,000 3,516,000 3,730,590 | ooouvvrerirrireereninns 90,000 (214,590) (214,590) L 04/29/2013
00846U 10 1| AGILENT TECHNOLOGIES INC........ovvoirririeeriieinnieisniesssssseenssssessnnens | eoveiies | one | verneines 175,000.000 | .oooovrerrirnnes 10,008,250 | .........57.190 | ..coovrririrnens 10,008,250 | ...oovvvnvrriirnns 5,624,577 | ooovvvvereriieieii 80,500 2,843,750 2,843,750 L 08/20/2012
021441 10 0| ALTERA CORP.....cvorviiriirierierieressissiee e | cviienes ...50,000.000 1,625,550 1,625,550 1,693,330 [ ..ooverreririerinrins 25,000 (96,450) (96,450) L 10/17/2012
02209S 10 3[ALTRIA GROUP INC......ovvimiriineiierieeieeisseesssise s isssssssessseens | casiean .200,000.000 7,678,000 7,678,000 | . 6,858,245 96,000 360,000 | ..o | s 1,394,000 1,394,000 L 10/05/2012
023135 10 6 [AMAZON COM INC......ovvrirriirniieieriissiesssssissiesssssessessssssss st sssssssenss | seesenes .135,000.000 ..53,836,650 | .......398.790 | ..ccovvrreriines 53,836,650 | ..covvercirinne 24294234 | ..o | et | e | e 19,955,363 | ...ocovveriiricreins [ s 19,955,363 | ....cvvvrirvrrercrcin | I 04/29/2013
03027X 10 0|AMERICAN TOWER CORP 75,000.000 5,986,500 5,986,500 | . 5,433,479 21,750 54,700 343,577 .343,577 L 06/24/2013
037833 10 O [APPLE COMPUTER.......oeooiiiiirierieiniecieieieisiseie e sssesse s ssssssessessnsas | cresenes ...48,000.000 | .. ..26,928,960 | ......561.020 | ...cccovvirinnnee 26,928,960 | ...ooovvrirennnnen 15,403,318 | ..ocovvrveieiererirrinns 547,850 2,298,326 2,298,326 L 04/18/2013
057224 10 7|BAKER HUGHES, INC.......ccoivumieririnirinirienieirseiesssesssesssessssssssssssssensens | evvnees | oeee | evvessnnend 60,000.000 | ..oooovernernrinns 3,315,600 3,315,600 2,795,655 36,000 865,200 .865,200 | 12/15/2011
084670 70 2|BERKSHIRE HATHAWAY INC DE.... 200,000.000 ....23,712,000 .23,712,000 16,496,346 | ...ooucvonreeieieins [ 5,490,094 5,490,094 | 04/05/2013
09253U 10 8| BLACKSTONE GROUP L P.....coouirriiiinicinsieisissisessensssisssssissssssessssine | cennens 395,500.000 ....12,458,250 12,458,250 | .... ..7,031,159 334,180 5,059,277 5,059,277 | 05/23/2013
111320 10 7 |BROADCOM CORP.......coorirrerermrimneiiesisessseesssissssessessssessessssssssssssssnss | coeeens .645,000.000 19,121,025 | ........29.645 | oo 19,121,025 | .ovvevrrrinne 21,022,431 267,300 (2,338,470) (2,338,470) L 04/18/2013
125509 10 9|CIGNA CORP.. 55,000.000 4,811,400 4,811,400 3,037,506 1,600 1,712,147 1,712,147 | 04/05/2013
12646R 10 5[ CST BRANDS INC......cvorremreeiierierirerereesssiessssesiessesesssssssssssessessesssenss | cnevens .131,111.080 4,814,399 4,814,399 4,139,173 8,194 675,226 675,226 L 06/26/2013
127387 10 8| CADENCE DESIGN SYSTEMS INC ....oovvumririirneiniiieriesessesiseiseesssessssens | coeveens .448,600.000 6,289,372 5,478,342 | oo [ 371,437 371,437 L 04/17/2013
148887 10 2| CATAMARAN CORP .8,700.000 .438915 400,169 . 28,043 28,043 u 09/25/2013
149123 10 1| CATERPILLAR INC DEL......oveeieeieeeeeeeeeeeeeeessess s ssseess s esssesnseenns | coeseeas .110,000.000 9,989,100 9,507,044 189,200 482,626 482,626 L 05/23/2013
151020 10 4|CELGENE CORP ...30,000.000 5,069,040 2,305,974 | oo | e 2,707,440 2,707,440 L 10/10/2012
166764 10 0|CHEVRONTEXACO CORP .105,000.000 | ...ccooveveeernnn 13,115,550 | .......124.910 | oo, 13,115,550 | ..oovvvrrcrirns 9,610,883 409,500 | ..oocerrierrieierene [ s 1,760,850 1,760,850 L 07/26/2011
17275R 10 2| CISCO SYSTEMS INC....couriurierireireeiseineisesiessssessssisseissssessssssssnsssenss | ssvenee | eone | eevneenns 250,000.000 5,607,500 | . 4,872,893 | ..oooeeirineis 117,300 436,286 436,286 L 05/22/2013
172967 42 4| CITIGROUP INC.....couvieirierieriieieissise et ssesssessenssssssesiens | woeeens 530,000.000 ...27,618,300 | ........52.110 | s, 27,618,300 | ...ooveovrininne 18,181,423 19,000 5,774,466 5,774,466 | 06/21/2013
191216 10 0| COCA COLA CO....covveruirmrierieriesirneisseississessessssessssissessssssessssessssssssssnss | ersnenes | anne | eonervaes 210,000.000 | ..oooeernreriirnn 8,675,100 8,675,100 6,242,850 235,200 | ..ovoreeereireiinninens | s 1,062,600 1,062,600 L 08/30/2012
20030N 10 1| COMCAST CORP CL A.......oiiiieiieieiririeie et sssssessesnss | evnees 200,000.000 ...10,393,000 | ........51.965 | ..coooririinne 10,393,000 135,200 2,739,000 2,739,000 L 05/20/2013
228227 10 4| CROWN CASTLE INTL CORP......ovumrerrreririreesseinessesisessenssssesssssnsnsnens | eesvenes | nvne | voveevnnns 188,900.000 ..13,870,927 13,870,927 | oo 9,518,729 | s [ 301,517 .301,517 L 04/02/2013
254687 10 6| DISNEY WALT CO...cvvrvrririrneineiieriesiseeisssiss e ssssssesssesssssssessssssssssennss | cvvenes | nnee | soeeeenens 370,000.000 | .. ..28,268,000 28,268,000 255,000 9,391,608 9,391,608 | 05/08/2013
25470F 10 4 |DISCOVERY COMINICATIONS .....ccooovviniviiiierierineeienissesssissnisesseneenes | evnnis | even | wvevienens 95,000.000 | ..oooovernrirniinns 8,589,900 8,589,900 7,380,902 | ovoovirrirrirriinnins | v | e | e 1,208,999 1,208,999 L 05/24/2013
263534 10 9| DU PONT (E.L) DE NEMOURS........ccosiimrimirieriererneisssiseesessssssenssesessensas | ceieees ...40,000.000 2,598,800 2,598,800 1,995,228 71,200 800,000 .800,000 L 08/30/2012
268648 10 2| EMC CORP/MASS........oooomiiirireririeirseiesisssies s ssesssesssssssssssssssns | svsseses .390,000.000 | .. 9,808,500 9,808,500 9,684,821 78,000 186,409 .186,409 L 04/17/2013
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO......ccovvrmermrenerinermersensseesssessessesssnens | evvenes | ine | cvvveenne 140,000.000 | ..ocverrvrrcrirnens 9,833,600 9,833,600 7,282,255 | cooovocvieiceneiins | e 2,082,996 2,082,996 L 04/30/2013
31428X 10 6 | FEDEX CORP......ccocviiiiiiiicrseiseie it | eerains ...85,000.000 12,220,450 | ... 143.770 | oo, 12,220,450 | ...covvrrrrcrinnn 6,677,622 12,750 37,400 4,424,250 4,424,250 | 10/03/2011
345370 86 0|FORD MTR CO DEL......ovuuirierviieierireinsriessissiesisesesssessssssssssensenssesssnsses. | coveees .550,000.000 | .. ....8,486,500 8,486,500 5,918,000 | ..ccovrverrrcrirerircens 220,000 1,364,000 1,364,000 L 02/23/2011
35671D 85 7 |FREEPORT-MCMORAN COPPER &.......coovvurrimrirerinerinerieesseiseisssssssesnes | evseins | even | neeneeens 90,000.000 | .oooovvrnernrinns 3,396,600 3,396,600 2,552,611 | oo 96,250 843,989 .843,989 L 06/24/2013
369604 10 3| GENERAL ELEC CO.......vvviiviiisiiicrieriiisissie e siessisssenes | cvieees .250,000.000 7,007,500 7,007,500 5,641,195 55,000 152,000 | ..o | v 1,543,530 1,543,530 | 03/26/2013
38141G 10 4| GOLDMAN SACHS GROUP INC.......ocvumrirrrrerirrererisersessessseessessesssssnes | svveens ...50,000.000 | .. 8,863,000 8,863,000 4,659,538 27,500 100,000 2,485,000 2,485,000 L 11/18/2011
38259P 50 8| GOOGLE INC......oooivrrirrireiiniiseisesieesessssissisesisesssssesssssssssssssssssesssennes | sesssens | oee | oeveseesenn 20,400.000 | ..oovvririrnnne 22,862,484 22,862,484 11,569,769 | ..o | v 8,431,932 8,431,932 L 01/20/2012
42217K 10 6|HEALTHCARE COMP ..ot esisisesssssssssenes | cvsneees 3,482,050 3,482,050 3,896,624 160,650 (531,030) (531,030) | 06/24/2013
437076 10 2| HOME DEPOT INC.....ccooiiieimerieiiieeiensssissessessesessesssssssisssssssssssssssssens. | svveses 2,470,200 2,470,200 2,379,159 35,100 91,041 91,041 L 05/24/2013
438516 10 6| HONEYWELL INTLINC......cvvvirieririieiinisieniesiseessissisesiessssssensssnens. | cvveees .17,360,300 | .......91.370 | oo 17,360,300 | ..oovvenrirrirs 8,702,238 319,200 5,301,000 5,301,000 | 08/17/2012
452308 10 9|ILLINOIS TOOL WKS INC 7,567,200 7,567,200 4,157,199 153,092 2,094,300 2,094,300 | 06/14/2010
459200 10 1|INTERNATIONAL BUSINESS MACHS........ccocosiirireirniiiniiseriesiseisssisssiins | cvvenes 1,875,700 1,875,700 1,951,902 37,000 (39,800) (39,800) L 08/30/2012
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459902 10 2 [INTERNATIONAL GAME TECHN.......covmiiiiiieiniiiierssieiesiensssseeenssieen | seerenes .252,200.000 4,579,952 4,579,952 2,904,360 27,742 85,748 | oo | e 1,006,278 1,006,278 L 08/15/2012
46120E 60 2| INTUITIVE SURGICAL INC.....orvuuirmrirerireerieiseierierieeesseessssssessesssesssenns | cvvneees ...23,000.000 | .. 8,833,840 8,833,840 | .... 11,166,288 | ..o [ e (2,327,965) (2,327,965) L 04/19/2013
46625H 10 0| JP MORGAN CHASE & CO.....coovvririrrieriiiierieissssiessesesssssssessensssinns | wveeies | oons | vevneenes 195,000.000 | .ovovrvrrirnnes 11,403,600 | .........58.480 | ..ccccovirrrneen. 11,403,600 | ...ovvonrrnrirnns 8,632,795 | ..oovvrriirireiniins 205,200 2,274,923 2,274,923 L 04/30/2013
478160 10 4| JOHNSON & JOHNSON.......coouirimirierirrirriririesiiesiessesessssssssessssensenesenens. | cvvenes 8,701,050 8,701,050 6,494,127 246,050 2,041,550 2,041,550 L 11/29/2012
50076Q 10 6[KRAFTFOOD INC oot ssissssesssesenenns | eseines . . 2,512,206 2,512,206 1,425,413 71,065 | oo | ceveneins 1,086,793 1,086,793 L 02/01/2013
526057 10 4 [LENNAR CORP.......cocomiieriiiinrisisenisissssiessssssessesssssesssssssssssessesssssenss | svvens | avee | eonvenenns 250,000.000 | ..ooovovrririiinen 9,890,000 9,890,000 8,098,160 | ....covvvrrerreriiriinnns 24,000 606,105 .606,105 L 07/05/2013
55616P 10 4|MACYSINC 290,000.000 ....15,486,000 .15,486,000 11,306,084 72,500 221,000 4,148,624 4,148,624 L 03/26/2013
58155Q 10 3 [MCKESSON CORP......c.cevviiiriiiinniisiiesisiisiissiissssessssessssssssisssssssenes | coniiees [ oen | covevnninans 87,000.000 | ..covvvrvrrrine 14,041,800 14,041,800 ..6,175,507 28,080 73,080 5,606,280 5,606,280 L 01/18/2012
585055 10 6| MEDTRONIC INC......ooovvirirririeiirierieniesieesseissssessessesesessssssessesiens | ceveees ...30,000.000 ....1,721,700 1,721,700 1,142,313 [ s 32,400 491,100 491,100 L 06/09/2010
58933Y 10 5|MERCK & COINC . .490,000.000 ..24,524.500 | ........50.050 | ..oooovirrrrinnn 24,524,500 ....17,689,322 215,600 842,800 4,463,900 4,463,900 | 04/28/2010
609207 10 5 [MONDELEX INTLINC NPV A....cooviiiiinriniinnieineieeesissisesssssssssssssssssssssenss | avvens | wvee | eonveneens 190,000.000 ....6,707,000 | .........35.300 | ... 6,707,000 | . 3,383,812 | oo 76,000 3,323,188 3,323,188 | 02/01/2013
61166W 10 1| MONSANTO CO NEW......coiiimrirrerieieieinenssesiessenssseesssssssssssssessssssssnsas. | srvseees .155,000.000 ..18,065,250 | ....... 116.550 | wovvverrerins 18,065,250 | ..ovvervrnrinnn 11,305,584 222,275 3,242,786 3,242,786 L 06/27/2013
637071 10 1|NATIONAL-OILWELL INC .. 4,771,800 4,771,800 3,899,448 46,800 872,352 872,352 | 04/26/2013
655844 10 8| NORFOLK SOUTHERN CORP.........ccovivrrimiririeriiesenississesiessssssenssnens. | ceveees . 5,328,442 4,219,593 88,396 | ...ooovveiierirrienins | cerieniis 1,108,849 1,108,849 | 04/24/2013
678026 10 5| OIL STSINTLINC....oiiiuiieiiiriiieiieeiseseisseies ettt | ceienes 5,000.000 | ...cccoovvrnnvnne.... 508,600 | .......101.720 | ... 508,600 | .......... 381,522 | oo | s 127,079 127,079 L 04/03/2013
693475 10 5|PNC FINANCIAL SERVICES GROUP. .115,000.000 8,921,700 6,888,002 176,800 2,033,103 2,033,103 | 04/17/2013
693718 10 8[PACCARINC......oeeeeveeeeseeeievseesee s essssessssssenssnsssssnanss | erenses ...40,000.000 2,366,800 1,376,400 64,000 558,400 .558,400 L 09/22/2011
713448 10 8[PEPSICO INC MTN.....oiiiiiiirriiicieriiseesiersssiersssiess st sssssessenes | seesenes ...15,000.000 | ....ccccovveerr.n 1,244,100 | .........82.940 | oo 1,244,100 | .......... 919,097 33,150 217,650 217,650 L 12/09/2009
717081 10 3| PFIZER INC....oouurirrircireeiseiereriessees it sssssssesssnens. | cesneees .100,000.000 | .. 3,063,000 2,202,540 | .oooevirieiiins 96,000 555,000 .555,000 L 03/19/2012
718172 10 9| PHILIP MORRIS INT'L....ouivuiiriiriieereesseisseiseessssssessssssseesesssssssesnsessssees | svenees | eee | eevesesnees 20,000.000 | .ooovvrereireninns 1,742,600 1,742,600 1,037,796 18,800 69,800 69,800 69,800 L 03/17/2010
742718 10 9| PROCTER & GAMBLE CO......coouevirririiiinirierienisesssissisesieneesesessssnions | cvveees ...20,000.000 1,628,200 1,628,200 1,220,706 [ ...cveonveririerinrinns 47,330 270,400 .270,400 L 12/18/2009
745867 10 1| PULTE HOMES INC......oivuiiiiicrieieiiseiseise i ssesssssssnssssinas | ceisenes .300,000.000 | .. 6,111,000 6,111,000 | . 6,151,350 15,000 30,000 (40,350) (40,350) L 06/20/2013
747525 10 3[QUALCOMM INC.....cooieiiiiieieieiesieieieissiesseieisssesseseesssessessssssssssessssssessense | evienes | oeee | sorveneens 340,000.000 | oo 25,245,000 | .........74.250 | .oooovviernee 25,245,000 | ..ooovrercirenne 17,529,965 | ....ooovvvvveircinienae 420,750 | cooveerriireienenis | e 4,127,512 4,127,512 L 05/23/2013
755111 50 7| RAYTHEON CO.....coouiimrimriiieienienieesesseesisessesssssssssssssssssensessssssssses | seseees ...30,000.000 ....2,721,000 2,721,000 | . 1,745,757 [ oo 33,000 975,243 975,243 L 04/24/2013
806857 10 8| SCHLUMBERGER LTD......coouieurirrireiieineisesisesesessssiseesesssssssssssssnsenas | ceveses .170,000.000 | .. 15,318,700 | ........90.110 | ooveoviricris 15,318,700 | ..ovovrvrrrneee 11,498,412 53,125 155,188 3,290,197 3,290,197 | 04/17/2013
828806 10 9| SIMON PROPERTY GROUP........ccoovmiimiririrreiininsrienisiesenissesessenssseniene | evvnees | eee | cvvereenens 50,000.000 | ..ooovvverriririnns 7,608,000 7,608,000 8,053,201 | .ooouverrirrirriiiiinns 117,500 (445,201) (445,201) L 06/20/2013
82966C 10 3| SIRONA DENTAL SYSTEMS INC.....coiiemeiriierierineiseesseessessssssessesssseens | erneeens ...43,100.000 3,025,620 3,025,620 1,757,837 [ coeeeieiierineinens | eeveeriesiesiseinni 247,394 247,394 L 10/03/2011
848574 10 9| SPIRIT AEROSYSTEMS HLDGS........vvmrirerrieiieieierisissssssssssssesssssseenss | seerenes .118,400.000 | .. 4,035,072 4,035,072 2472842 | coooooieeeieeies | e 2,025,824 2,025,824 | 01/12/2011
855244 10 9| STARBUCKS CORP........everriirmerierieeineesssissesssessesessesessssssssssssssnsssens | svvnees | ovee | evvsessnens 45,000.000 | .oooovevnrrrrrines 3,527,550 3,527,550 2,079,190 | covoevrerirerireirenis 40,050 | ..o | e 1,114,650 1,114,650 L 10/19/2012
883203 10 1 [TEXTRON INC......cooiiiiiirieinieiseiseeeniceesie s sstssenssienns | seeseees .110,000.000 4,043,600 4,043,600 2,229,164 2,200 5,800 | ..o | i 1,263,750 1,263,750 L 06/21/2013
883556 10 2| THERMO ELECTRON CORP........cecuiricrieriieienineseiiesssessesssnissssssensns | ceveees ...80,000.000 | .. 8,908,000 8,908,000 3,774,801 12,000 48,000 3,805,600 3,805,600 | 01/06/2012
88732) 20 7 |TIME WARNER CABLE INC.......ccostiuniierierireineeinsineriessesessesssssissnsssins | eereees | eee | oerenserinns 25,000.000 | .ooocerrneireninns 3,387,500 3,387,500 1,225,450 [ ...cooovererieiinninens 65,000 957,750 .957,750 L 03/08/2010
902973 30 4| US BANCORP DEL.......cocovviriiiiriiiiiieiisiesissinsiesisssiessesssssissesssssness | cvienes | cone | vovervnnd 620,000.000 ..25,048,000 25,048,000 499,700 5,122,686 5,122,686 L 03/26/2013
91324P 10 2 [ UNITEDHEALTH GROUP INC.....coooivirrirerrriierieriesenensseissessssssssssenssnnens | svvenes | wone | evvneenns 270,000.000 | .. ..20,331,000 20,331,000 284,175 5,686,200 5,686,200 L 10/16/2012
918204 10 8| V.F. CORP....ovuitierr s snsssensens | svvveres | ooee | covneneena 248,000.000 | ..ooovvrrerinines 15,460,320 | .........62.340 | .....cccccoouuue. 15,460,320 226,920 | ..o | i 6,100,180 6,100,180 | 12/10/2012
91913Y 10 0 |VALERO ENERGY CORP........costviiririnirierierinsesssisssisesiesssesssssssssssssenes | covvens .380,000.000 ..19,152,000 | .........50.400 | ..cooovirririrns 19,152,000 236,000 [ ..o | i 4,923,602 4,923,602 | 06/20/2013
92826C 83 9| VISAINC ..ottt nsssisns | sreeins ...10,000.000 ....2,226,800 2,226,800 10,600 579,959 579,959 L 04/05/2013
949746 10 1| WELLS FARGO & CO.......oevuiriiriiiiiieiineiiesisesssisesisssiessensssssssssssssees | cvvenes ...40,000.000 ....1,816,000 ...1,816,000 46,000 448,800 448,800 L 10/20/2010
98310W 10 8|WYNDHAM WORLDWIDE . .193,100.000 ..14,229,539 14,229,539 ..9,467,779 165,097 3,129,610 3,129,610 | 07/02/2013
98956P 10 2| ZIMMER HOLDINGS INC.......ooviririirieiiiernnieieniiseresiensssssiesssssessenssssnes | vvvenns | eves | ceennens 100,200.000 ...9,337,638 9,337,638 6,503,933 78,156 2,658,306 2,658,306 L 10/09/2012
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(629183 3 |EATON CORP 2,283,600 2,283,600 1,673,685 37,800 609,915 609,915 L 04/18/2013
H27013 3| WEATHERFORD INTERNATIONAL 1,703,900 1,703,900 1,219,914 [ oo | e 473,000 473,000 L 10/04/2011
H84989 4| TYCO ELECTRONICS LTD SWIT.....ocvriririrrerniirernninceeriseisensnenssssensnssnees | sevens | eone | voerenenn155,000.000 | 1vooioviniiininnns 8,542,050 8,542,050 4,810,925 | ..o 148,800 2,788,450 2,788,450 L 11/05/2012
H8817H 0 | TRANSOCEAN INC NEW 4,942,000 5,058,403 168,000 (116,403) (116,403) | 05/07/2013
Y2573F 2 | FLEXTRONICS INTLLTD...ocvvrrereirerinerrenienerensseessenssssssssesssseessssssssnnes | vneene | evnn | errennnnnni20,000.000 | wvvovvvnriienrnenn 155,400 | civiictn 7770 | o 155,400 | .vvvvvvnerierins 139,128 | oo [ e 16,272 16,272 u 05/01/2013
05277B 9| AUTOCANADA INC 362,531 .197,500 3,430 165,031 .165,031 u 05/14/2013
064149 7 | BANK NOVA SCOTIA HALIFAX.......cccvvvnnee 1,753,752 878,588 63,096 236,808 .236,808 L 12/01/2008
112900 5|BROOKFIELD PPTYS CORP.......ccvervririrrirns 294,886 10,704 64,914 64,914 | 11/15/2012
124765 8|CAE INC 355,902 8,535 151,360 .151,360 u 04/15/2013
13321L 8| CAMECO CORP.... .364,388 7,560 45,628 45,628 | 12/21/2012
136375 2| CANADIAN NATL RY CO 471,631 3,268 8,825 190,335 .190,335 u 12/16/2013
136385 1| CANADIAN NAT RES LTD 814,575 4,940 2,875 73,143 73,143 L 11/13/2013
15135U 9[CENOVUS ENERGY INC ..o 461,912 4,719 18,447 (57,064) (57,064) L 12/11/2013
22576C 1| CRESCENY POINT ENERGY TRUST.......cccovvvrrerires 421,028 | .o 22,770 32,082 32,082 u 11/12/2013
249906 8 | DESCARTES SYS GROUP INC.......ovvumirriineiierierereeiseiseiaseias 215,652 | oo | e 10,287 10,287 L 11/13/2013
25675T 7 |DOLLARAMAIINC......... .164,820 3,551 195,908 .195,908 u 04/13/2010
286181 1| ELEMENT FINANCIAL CORP 66,675 | cooeveeereeeieeeieeiens | cerveeriessieeseesiennns 203,550 .203,550 u 11/09/2012
292505 4| ENCANA CORP 245,134 8,181 (5,808) ....(5,808) L 12/17/2012
29250N 5|ENBRIDGE INC 222,251 7,182 19,323 19,323 | 08/29/2012
375916 3| GILDAN ACTIVEWEAR INC ...t sseessessssssssseees 261,885 2,116 138,738 138,738 L 10/24/2013
380956 9 [ GOLDCORP INC.....ouviririemiirriieiiesissisiiessisssesssesessessssesessessesesssssssssens ..271,872 369,654 250 7,465 (152,968) (152,968) L 04/15/2013
39945C 9|CGI GROUP INC ..607,734 284,262 | ..o | e 176,616 176,616 L 09/25/2013
444218 TIHUDSON BAY CO ottt 153,034 455 2,953 11,011 11,011 U 12/17/12012
45823T 6 [ INTACT FINL CORP SUB RCPT.......occorvrrrinrrnnes .737,350 5,632 18,656 68,940 68,940 u 06/04/2013
539481 1|LOBLAW COS LTD.. 132,226 984 3,772 1,845 1,845 u 05/23/2012
552704 8 |MEG ENERGY CORP........ccouvmiriirinrinnrinnrirenieninnessssnssnessensssssssssenssnenes | coneeine | G [ iveiernn 9,500,000 | wvvivvivirirenrnnnn290,795 | 110030610 | oo 292,744 | ..o | e 528 528 u 06/04/2013
554282 3| MACDONALD DETTWILER & ASSOC........oouuerirereineesesisersesissseseissessns ..374,712 374,712 266,329 1,755 6,439 100,239 .100,239 u 10/31/2013
559222 1| MAGNA INTL INC ...496,470 ..496,470 173,453 | oo 7,515 213,294 213,294 u 01/12/2010
56501R 6 | MANULIFE FINANCIAL CORP  .....cvvvimrirerieninineeiesssesiessesisesssssssensens 595,264 518,462 | ...ovverierirririinins 5,954 76,802 76,802 L 12/16/2013
68272K BIONEX i 321,160 320,228 | ... | e 932 932 u 12/10/2013
699320 6 | PARAMOUNT RES LTD 338,256 233137 [ v | e 59,940 59,940 u 01/10/2013
717046 6 |PEYTO EXPL & DEV CORP 167,219 | oo 9,030 99,960 99,960 u 06/07/2012
73755L 7| POTASH CORP SASK INC 102,879 10,585 (47,502) (47,502) | 04/07/2006
74022D 8 | PRECISION DRILLING CORP  .....ccoevtrrimmiimrinniieeieseseesssssessesssesisseesssiens 151,627 5,512 35,192 35,192 u 11/27/2012
74339G 1| PROGRESSIVE WASTE SOLUTION ......ccooviviiiniiiiiis 189,499 | .o 5,529 46,463 46,463 L 12/17/2012
780087 2 |ROYAL BK CDA MONTREAL QUE.........c.ovvirrerieieineriesieeienesseesessessniens 557,964 40,986 187,169 .187,169 L 11/01/2013
81373C 2 | SECURE ENERGY SERVICES INC .......coccnvreneiirrins .116,965 1,490 115,475 115,475 u 07/25/2012
820439 7[SHAWCORLTD ... 170,526 6,933 21,373 21,373 u 12/04/2013
82509W 3| SHOPPERS DRUG MART CORP .255,789 6,832 93,879 93,879 u 06/07/2012
867224 7| SUNCOR ENERGY INC 241,304 7,262 51,642 51,642 L 08/07/2009
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8676EP 10 8 SUNOPTA INC ...ttt sttt sssssens | esises C. .363,200.000 3,635,632 1,882,801 [ oo | v | e | s 1,590,816 1,590,816 L 03/05/2012
878742 20 4| TECK COMINCO LTD......cvomrireemcrieisieeseniseeseessssssessesssesssssssssssesssesssenes | cesneees C. ...16,900.000 | ..oovvvvrvrrrerrenn 467,285 | 110027850 | oo 467,285 | ..o 474,902 7,605 5,265 (7,617) ..(7,617) u 10/31/2013
8797IM 99 B|TELUS CORP ottt sssssssenssens | sviienes Co| vereeernnn24,900.000 | .ovovrvriiinennnn 910,344 | 11036560 | oo 910,344 | oo 634,353 | ..o 32,319 54,404 54,404 u 10/16/2013
88706M 10 3| TIMHORTONS INC ..ot | cviienes C. 229,363 122,585 3,848 48,692 48,692 | 09/12/2008
891160 50 9| TORONTO DOMINION BK ONT.....oorvimririerrimeinneiserisesesessssissessessesennees | ceveees C. ...1,761,936 .594,855 57,024 287,936 .287,936 L 11/26/2008
89156V 10 6| TOURMALINE OIL CORP........cvveriiirirrieisnieiserisisessssseisssssiesssssessessssenes | oeseens C. 737,550 362,205 | ..o [ 207,404 .207,404 u 12/12/2013
89353D 10 7| TRANSCANADA CORP. C. 388,320 261,772 14,560 12,160 12,160 L 12/10/2008
903914 10 9[ULTRAPETROLEUM CORP........coovtiiriiiiirerisiniisierssieiesissiessesssssssnsnsns. | seerenes C. 1,948,500 1,804,500 | ..o | e 316,800 .316,800 L 02/16/2012
91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL.........ovvvrvrerirrerncnisnins | vvrene Co | 2,100,000 | o 261,702 | 10124620 | oo 261,702 | 8,575 [ s | e 137,088 .137,088 L 08/06/2010
98462Y 10 0|YAMANA GOLD INC C. 2,230 (49,335) (49,335) | 06/04/2013
71654V 40 8|PETROLEO BRASILEIRO SAPE.......cocosiiniiiiieiinsiee i isessssssesssenes | seviis F.. ,400 1,437,600 14,909 (455,200) (455,200) L 10/22/2010
G1151C 10 1 |ACCENTURE LTD BERMUDAL........cooiiimirinimienississsnssnesssnssensssssensssisssnsans | sseesaes R. 7,399,800 6,734,434 132,300 665,366 665,366 L 07/02/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).. 834,626,707 ...834,626,708 ..575,110,362 ..1,029,933 .10,740,686 ...180,282,659 ...180,282,659 XXX XXX
C Stocks - Mutual Funds
464286 10 3 |ISHARES AUSTRALIA ETF.....oiiiiiiiinrineiieeineisenisesseessessseessssssssssssnens | evvvenes | onee | coveeinne 100,000.000 2,437,000 2,437,000 2,459,940 57,570 143,720 (77,000) (77,000) L 01/05/2011
464286 40 0|ISHARES MSCI BRAZIL ETF .100,000.000 4,468,000 4,468,000 5,158,000 58,750 136,428 ..(1,126,000) (1,126,000) | 05/04/2010
57060U 18 3| MARKET VECTORS ETF TR.....ccosiueiimriieeisieesseinessesssseesssisssssssssssssens | eonenens ...30,000.000 2,655,600 . 2,655,600 2,088,999 90 | oo 566,601 566,601 u 04/24/2013
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF......ooviiirieiiniieieriesiieeisecssesiseisens | cevieas .120,000.000 4,873,200 | ........ 40.610 4,873,200 3,158,000 19,416 74,743 1,516,800 1,516,800 L 04/15/2010
922042 71 8| VANGUARD INTL EQUITY ETF....cooviiieririrerierierieeseniseessesssssssessesssenens | ceveees ...94,999.999 | .. 9,779,300 | ....... 102.940 9,779,300 8,852,740 150,480 300,105 1,144,750 1,144,750 L 02/10/2012
922042 86 6| VANGUARD PACIFIC ETF  ....iiiiiiciiniiinsinsnisssissnsssnsssssssnssnsssssssnssnnnns | crnvenes | anne | eoseeeenne 150,000.000 | .vveivrerinniens 9,195,000 | ......... 61.300 9,195,000 9,065,160 118,050 91,350 129,840 .129,840 L 05/02/2013
9299999. Total - Common Stocks - Mutual Funds..........cccooviviinnioninninnnes ....33,408,100 | ....... XXX 33,408,100 ....30,782,839 404,356 746,346 2,154,991 0 2,154,991 0 |..XXX..... XXX
9799999. TOAl = COMMONM SEOCK. ..t tresetesrt ettt | cbisnntensnens 868,034,807 |....... XXX . ...568,034,808 | .... ..605,893,201 | ...ccoovenee 1,434,289 | .......... 11,487,082 | v | 182,437,650 | ..o 0 [ oo 182,437,650 | ..ovvviviiiiiniinnnd 0 |..XXX..... XXX
9899999. Total ComMON aNd PrEfEITed SHOCK. ...........c.oveivieeiieiiieiieieiei ettt naesesnes | snsesssensesaess 868,034,807 |....... XXX eovooe | v 868,034,808 | ......cceenn 605,893,201 |............ 1,434,289 | .......... 11,487,032 | o0 | e 182,437,650 | ..oooooevvriverernne {1 [ 182,437,650 | ...cccovvvervrerennnnd 0 [..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....25, the total $ value (included in Column 8) of all such issues $.....13,292,269.
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Bonds - U.S. Government
912828 RE 2|UNITED STATES TREAS NTS 09/30/2013 | BANK AMERICA MERRILL ..17,143,633 17,000,000 20,246
912828 TH 3|UNITED STATES TREAS NTS 07/18/2013 | DEUTSCHE BANK 2,625,605 2,750,000 11,499
912828 TJ 9| U S TREASURY ...ttt sbssnins | aessssisssisnns 07/19/2013 | MORGAN STANLEY.......covurriiriiirsiineiesiieeisecsssssnsinns 939,219 1,000,000 [ ..ooovvonrirniireireiieeieeeeseernni 7,137
912828 VB 3| UNITED STATES TREAS NTS 05/28/2013 | BANK AMERICA MERRILL. .....veoveeesevseeeeeeeseesereseresessseeessseesseessesesesssssssesssen | aversesesseessssesesesessssssssessssesesesesssesessssse | avveessressssesssessesessssesseeses 29,952,539 31,000,000 22,113
0599999. TOtaAl - BONAS = U.S. GOVEIMMENL. .........c.vveiveviiecteteieiteteteeecteteeectetetestetetescaesesessetesesessesesessetesessssesessssesesasassesessesesesasassess  tassesesessssesesassesesesassesesassesesesssetesassesesessssesesssesesessssetesansesesessesetesaesesesessetetesseses et ssesetessesesesassesetasassesesssetetesassesasnsesetesassssensnsese | creteressesesissesesessnsesassssesesnssassans 50,660,996 51,750,000 60,995
Bonds - All Other Government
007863 AF 0| AEROPORTS DE MONTREAL........cvuuuiirereeineniseisessssssessesssssisessssssssssesssasessssasssnns (SR 12/11/2013 | NESBITT/BURNS.........coourimririieiieniseinsesssssessesssssessssssssesssenes 375,024 324,000
110709 FM 9|BRITISH COLUMBIA PROV OF C 08/07/2013 | T D SECURITIES........ouoieieiisieieieeie ettt 571,541 508,000
135087 A4 6| CANADIAN GOVERNMENT [ 1110672013 | MERRILL. ...ttt | ehsesssess s ss bbbt enes | cebsenssees st 21,609,704 21,640,000
135087 A6 1| CANADA GOVT C. 09/19/2013 | VARIOUS.......coomimmiiaiireiineiss ittt 7,777,360 8,526,000
135087 A9 5|CANADA GOVT C 11/29/2013 | SCOTIA 9,304,325 9,306,000
135087 YQ 1| CANADA GOVT......cccovvrvrrrnnee C 09/19/2013 | VARIOUS.......coouimmrirriieiieiss s sssss sttt 8,284,390 7,049,000
135087 ZJ 6| CANADA GOVT C 08/28/2013 | NBCS SECURITY. ... sseees 5,723,406 5,354,000
135087 ZQ 0| CANADA GOVT C 08/28/2013 | CIBC............ 4,364,832 4,205,000
135087 ZS 6| CANADA GOVT C. 12/03/2013 | NBCS SECURITY ..ot 3,322,800 3,120,000
135087 ZX 5|CANADA GOVT C 1073072013 | MERRILL. ...ttt bbbt | chisesisess st es bbbt nes | eebseeeb bbb 13,176,023 13,178,000
642869 AB 7|NEW BRUNSWICK PROV CDA C 08/07/2013 | HSBC SEC INC......vvuiiemiiiriieeieesssisseise sttt sssssssssens 556,873 506,000
683234 ZP 6|ONTARIO PROV CDA .|C.. 08/07/2013 | T D SECURITES 1,088,000 1,000,000
68323A AX 2|ONTARIO PROV CDA C 08/07/2013 | SCOTIA 2,433,218 2,450,000
68323A BN 3| ONTARIO (PROVINCE OF) .|C.. 08/07/2013 | T D SECURITES 954,760 1,000,000
1099999. Total - BONAS = All OtNEI GOVEIMIMENL. ... eeoieiieiieesisssistis s ess e sesses st es sk E ek eEEE o0 €1 oEEE 8L E LR LR £ L84 E LR LR 0L E LR EE £ f LR E 0L f AL R0 bR bbbttt e | enbeene e bbb 79,542,256 78,166,000 332,209
Bonds - U.S. States, Territories and P i
13063B 4K 5|CALIFORNIA ST . | 04/12/2013 | BANK AMERICA MERRILL 575,280 500,000
452152 RE  3|ILLINOIS ST. 04/02/2013 | BANK AMERICA MERRILL 462,500 400,000
452152 SM 4 [ ILLINOIS ST...ociiiriiiiiiiiseiseiiseiesssesi st 06/27/2013 | WACHOVIA 534,905 500,000 [ .eoverrerrirreieiieeiesiees s
70914P US 9| PENNSYLVANIA ST 10/23/2013 | MORGAN STANLEY 2,975,775 2,500,000 | oo
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS..........c.c.ccviuiuireeireteteieeteteteteteteseteteteeteteteseaetesesaetesesessesesesseteses  tetessesesesssssesassesesessssesesssesesessssesessnsesesessssesassssesessnsnsesasassess 4,548,460 3,900,000 | oo 0
Bonds - U.S. Political Subdivisions of States
167486 LW 7| CHICAGO ILL.....ouvouierriieeieieiseeiesieesesisseseessesssess s 11/05/2013 | DEPFA ACS BANK........couuivmiriceirineiseissesiesseeisesssssssssensnenes 1,362,959 1,300,000 28,347
592112 JS 6|METROPOLITAN GOVT NASHVIL.......... 11/25/2013 | GOLDMAN SACHS! 1,182,800 1,000,000 20,556
64966 DB 0| NEW YORK N Y .ooiiuiiiiiiiisisiesenssssissensssnsssens st snnssenssensssessnsnnns | consesesssenees 11/26/2013 | JP MORGAN 1,159,200 1,000,000 [ .o 8,472
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES...............co.iviiiiiieiieieicteieiccte ettt ettt ev et s esaets etessesesesesassesesseseseseseesesssetesesassesesnsesesesessesannassesenansesasareeen 3,704,959 3,300,000 57,375
Bonds - U.S. Special Revenue and Special A it
106293 AE 3|BREA CALIF REDEV AGY SUCC 1171512013 | STIEFL-F....oovoieiceieieesesseeesiseiseessssssssenienes 1,387,392 1,200,000 [ .oooermeereereinerieereesess e
115065 WG 5|BROWARD CNTY FLA SCH BRD 10/18/2013 | BARCLAYS 2,283,640 2,000,000 31,111
13068L GE 9| CALIFORNIA ST PUB WKS BRD 06/06/2013 | MORGAN STANLEY. 284,950 250,000 [ .voorevreieninireeiereens i 1,389
13068L LC 7|CALIFORNIA ST PUB WKS BRD 11/15/2013 | RBC CAP......c.ccvvvvnec 1,153,160 1,000,000 [ .oooerneeereineinerieeeeeeeei e
167593 ML 3| CHICAGO ILL O HARE INTL A 10/23/2013 | JP MORGAN.........couiiiiriieririntiiesis s 2,160,200 2,000,000 | .cvouieririrnienii s 3,056
196632 PA 5| COLORADO SPRINGS COLO UTI 10/28/2013 | FIDELITY CAP.....oouitmeimeieeiiesese et sssss st ssss st ensnnen 1,192,270 1,000,000 23,056
207758 RQ 8| CONNECTICUT ST SPL TAX OB.......vvvieieririiieirnriersesseierssieenes 10/31/2013 | NATIONAL FINANCIAL SERVICES CO 2,762,867 2,330,000 [ .ovoovrieieieiieee s
240523 XY 1|DE KALB CNTY GA WTR & SEW 12/04/2013 | CITIGROUP...........covverrrrerierierirerisriserierienes 1,462,364 1,255,000 [ 1.oovrrvereeneenerieereeienseeseesesseesi s
29270C XP 5|ENERGY NORTHWEST WASH ELE 10/16/2013 | MORGAN STANLEY 1,172,670 1,000,000 14,861
313209 D3 9|FHLMC PC GOLD PC 05/29/2013 | MORGAN STANLEY. 7,221,742 6,977,529 | ..ooouiieririerire e 8,140
343136 2U 0|FLORIDA ST TPK AUTH TPK 06/28/2013 | BANK AMERICA MERRILL 1,153,850 1,000,000 278
455059 AC 9|INDIANA ST FIN AUTH ENVIR 11/12/2013 | GUGGENHEIM 3,625,720 3,365,000 61,374
46603A EB  3|IVY TECH CMNTY COLLEGE..........csiuiieiiereriniiieeiesinsesenssssssessenssessssessssssssssenssenssne | seesssssnensns 10/30/2013 | BARCLAYS 1,143,800 1,000,000 [ .ooovrreernereenereeerees s




1'€Ld

Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusiP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
544435 2E 9|LOS ANGELES CALIF DEPT AR SO URRRN 11/06/2013 | WEEDEN & CO 1,527,108 1,380,000 [ ..oovrueereemeinerierineeress e
544495 WZ 3 |LOS ANGELES CALIF DEPT WT.. 06/28/2013 | WACHOVIA, 1,186,300 1,000,000
57563R  JJ 9| MASSACHUSETTS EDL FING AUTH.......vvereerriirierieresesissesseniesnns 10/30/2013 | JP MORGAN 2,656,962 2,475,000
59259N X5 7|METROPOLITAN TRANSN AUTH 08/07/2013 | CITIBANK 1,139,360 1,000,000
59259Y M9 7 METROPOLITAN TRANSN AUTH 10/31/2013 | GOLDMAN SACHS.........cooiriiverierieereeissseesiessenesseenns 1,126,160 1,000,000
59335K AG 2 [ MIAMI-DADE CNTY FLA SEAPORT......tuuiieiriieeisessesissessssisessesssesssssissssssssssssnenes 09/11/2013 | RAYMOND JAMES 1,339,558 1,245,000
59447P NH 0 [MICHIGAN FIN AUTH REV. 03/22/2013 | CITIGROUP 1,171,270 1,000,000
59465H KE 5| MICHIGAN ST HOSP FIN AUTH 11/08/2013 | CIT GROUP........cooervreririreireriesesenieniseenns 2,967,200 2,500,000
60636M DL 8|MISSOURI ST REGL CONVENTION.............. JET RSN 08/12/2013 | WACHOVIA 867,338 750,000
641489 AD 1|NEVADA ST UNEMPLOYMENT CO......cccovvvumrrmerirerereriinererieniens 10/30/2013 | GOLDMAN SACHS 1,113,250 1,000,000
645771 XS O|NEW JERSEY BLDG AUTH ST B...cevvuuiiiireiiniieiiesiseiseesssisesssessessssesssssssssesssssinns | aessossissinns 11/15/2013 | MORGAN STANLEY 2,468,190 2,175,000
64579F 5C 3| NEW JERSEY HEALTH CARE FA.......oiiiiiiiiiieiniieiesisissesisisssss s ssssssss s ssns 11/20/2013 | MORGAN STANLEY. . 1,378,538 1,250,000
64971Q 5U 3|{NEW YORKN'Y CITY TRANSIT 06/13/2013 [ LOOP CAPITAL. ....oocvvrvrmeimernerissesensseseesssssesssesssessssesssnssans 567,440 500,000 | cvvoueerrerrireesenieesens s
650010 AD 3 |NEW YORK ST TWY AUTH GEN 12/12/2013 | CITIGROUP 1,711,560 1,500,000
67756D CD 6| OHIO ST HIGHER EDL FAC CO.....ccootvuririiiieienirseiieriessiensessssessssssssssssenssesesssssnnns | sessesssesennnes 11/01/2013 | MORGAN STANLEY 2,337,540 2,000,000
68607V D7 7 |[OREGON ST DEPT ADMINISTRA.......coomiirireieirerisiinessesseseseeenns 04/04/2013 | CITIGROUP........cvomirrieirriieeiseirsesiseiseiieees 1,236,390 1,000,000 [ ..ooverneeeneineireiieeieeeesie s
717823 L8 9| PHILADELPHIA PA GAS WKS.......ooeiiiiiirirrintiiesineiiesiseeississssiessiesienes 11/08/2013 | JANNEY MONTGOME 3,457,500 3,125,000
725304 SA 8|PITTSBURGH PAWTR & SWR A 12/12/2013 | PRINCERI 3,978,065 3,500,000
725304 SB 6|PITTSBURGH PAWTR & SWR A 12/12/2013 | PRINCERI 3,839,614 3,405,000
736754 MK 5|PORTLAND ORE WTR SYS REV. 04/24/2013 | CITIGROUP........cvomrerirerierieeiscesseeseesseneenes 1,524,732 1,200,000
783186 QK 8|RUTGERS ST UNIVNJ 06/14/2013 | MORGAN STANLEY. 1,174,760 1,000,000
796253 Z9 6|SAN ANTONIO TEX ELEC & GA. e 06/03/2013 | BARCLAYS 901,163 750,000
88880P CA 0|TOBACCO SETTLEMENT FING.... .| 07/03/2013 | CITIGROUP.. 1,116,920 1,000,000
88880T NP 7| TOBACCO SETTLEMENT FING.... 12/05/2013 | CITIGROUP.. 1,082,500 1,000,000

3199999. Total - Bonds - U.S. Special REVENUE aNU SPECIAI ASSESSITIENES.........v.eurrereeuseererateeerersseeesssseesesasseeseeseesessesessesssssesessssses | aeesesesssssessesassessessessesssseesessesessessessesesseesesaesessesseesesessessesaesessesseeseseesessesassessesssesesaesessesasssesessessesasssssesanssesesssesessssassessnssnsessessesassas | coessessessssnsessessesnsansessessssnsenes 68,874,043 | ..o 61,132,529

Bonds - Industrial and Miscellaneous

037833 AK 6|APPLE INC 06/05/2013 | CITIGROUP..........cvorrmrrirrrierierireeserinsnseneenes 951,660 1,000,000
06051G EU 9 BANK OF AMERICA CORP ...ttt enssesissssnnes | soeessnsesnnens 01/08/2013 | BANC OF AMERICA.........cooeiiiiiriieineiseseiesisessss e sssssss st ssssssssssees 994,440 1,000,000
126650 CC 2| CVS CAREMARK CORPORATION.......cccstuiriirrirrirerisiseenississssssenssenes 12/02/2013 | BARCLAYS.. 995,600 1,000,000
14912L 5X 5| CATERPILLAR FINL SVCS MTN 11/19/2013 | BANK AMERICA MERRILL 499,590 500,000
172967 GL 9|CITIGROUP INC 06/05/2013 | CITIGROUP........coouirrieireiieeieirseriesiseeienes 2,209,568 2,250,000
29379V AA 1 [ENTERPRISE PRODS OPER LLC......c.covvumirieririereeiseiseriesrinenienes 06/04/2013 | USBCORP. 1,189,610 1,000,000
31679D AD 8 |FIFTH THIRD AUTO TR 2013- 03/19/2013 | €S FIRST ..ottt 7,999,566 8,000,000
345400 AA 7|FORD MOTOR CREDIT COLLC 01/08/2013 | DEUTSCHE BANK 1,543,893 1,550,000
38141G GS 7|GOLDMAN SACHS GROUP INC 01/08/2013 [ J P MORGAN........ocvvreimriiirerirenisiseesssssssssessesessessssnans 2,369,140 2,000,000
47787T AD 8 [JOHN DEERE TRUST 2013.......iiiiiriiiiieiineineiseiissisesssesssssessssssssssssessssssssssssssssss | oesssesssnsins 04/03/2013 | CITIGROUP 9,998,805 | ... 10,000,000
59217G AX 7 |MET LIFE GLOB FUNDING INC 01/03/2013 | J P MORGAN... 1,998,980 2,000,000
61746B DJ 2|MORGAN STANLEY 02/27/2013 | MORGAN STANLEY. 1,010,040 1,000,000
806854 AH 8| SCHLUMBERGER INVT SA......coiviririirinrinerirenieneneenns 11/25/2013 | JP MORGAN . 996,600 1,000,000 [ ..oovorverrieiierierieien s
84756N AC 3| SPECTRA ENERGY PARTNERS LTD......cccorreermrirrereessninensneinnn 09/16/2013 | MORGAN STANLEY .....oovvrmrimrirerinniieriesieesensessseneenes 499,145 500,000 | cvvouvemrerreieerenieisees s
92867P AD 5|VOLKSWAGEN AUTO LOAN ENHANCED TRUST......ccvtimriirriiiiernieiseserissiensssssenes | ceerersnsinsens 11/06/2013 | BARCLAYS US FUND.. 4,499,205 4,500,000
00206R BX 9| AT&T INC....coooorvrerrrrerrircrinirines C 11/14/2013 | TD WATER 1,300,000 1,300,000
00900Q AB  9[AIMIAINC.....cocoerrrrinrrrrrines 12/04/2013 | T D SECURITES.. 2,044,666 1,845,000 47,77
02135Z AK 2|ALTALINKLP 11/07/2013 | RBC DEXIA. 1,881,482 1,758,000 13,513
02135Z AL O|ALTALINKLP 10/30/2013 | RBC DEXIA.......ouiemieerierieeieniseisesssesssesseeseseseenns 810,000 810,000 [ ..ovveerernerrrireiierieeieer e
02580Z AL 0|AMERICAN EXPRESS CANADA 09/05/2013 | NATIONAL FINANCIAL SERVICES CO........cvcvrvirvrireieiniines 1,358,474 1,315,000 12,840
05565Q CK 2|BP CAPMKTSPLC... C 11/05/2013 | CIBC............ 470,000 470,000 | .ovooeerinrieeeee e
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07329V AD 2|BCIMC RLTY CORP 11/04/2013 | SCOTIA. 998,143 961,000

07329V AJ 9|BCIMC RLTY CORP 12/04/2013 | VARIOUS 3,824,037 3,780,000

110574 AD 2|BRITISH COLUMBIA FERRY SV. 12/11/2013 | T D SECURITES........ccovieririeirierieriseenseinnnas 495,827 470,000

12657Z AA 1|CUINC MEDIUM TERM NT CDS 06/04/2013 | NESBITT/BURNS 2,117,010 1,700,000

13321L AF 5| CAMECO CORP 11/27/2013 1,001,566 955,000

13321L AG 3| CAMECO CORP ... | 03/05/2013 944,935 815,000

136765 AH 7| CANADIAN WESTERN BANK .| 09/20/2013 363,682 350,000

14006Z AD 9|CAPITAL DESJARDINS INC MT 10/02/2013 1,028,206 931,000

23384N AG 2| DAIMLER CANADA FINANCE  ...ooiiiieei et 09/20/2013 2,798,070 2,780,000

23384N AK 3| DAIMLER CDAFIN INC........ccoevrvnnee 12/04/2013 1,108,403 1,105,000

25675T AA 5|DOLLARAMAINC.........ccoou.c. 10/31/2013 475,000 475,000

292502 AM 0| ENBRIDGE PIPELINES INC MT.......ccovvene. 11/07/2013 [ NESBITT/BURNS........oorveiiieiieieieieieiie et sess 941,546 835,000

29290Z AJ 9|ENBRIDGE GAS DISTR INC MT......ovvverirrirnnnns 11/19/2013 | T D SECURITES........ccoiererinrieeieeiseiseniseins 505,615 477,000

31943B AX 8|FIRST CAP RLTY INC 11/27/2013 | RBC DEXIA 1,012,214 955,000

31943B BR 0|FIRST CAP REALTY INC 01/07/2013 | RBC DOMINION 1,311,472 1,325,000

39138C AG 1|GREAT WEST ;OFECP OMC 01/11/2013| T D SECURITES 913,619 820,000

39191Z AV 1| GREATER TORONTO AIRPORTS 02/20/2013 | T D SECURITES 1,411,878 1,168,000

403925 AE 0|H&R REAL ESTATE INVT TR C 1210412013 | VARIOUS.......ooiirrineiiiieeiieeieise sttt 2,390,399 2,200,000

40427H RS 4|HSBC BK CDA C. 05/31/2013 | RBC DEXIA...... 767,829 737,000

44810Z BK 5[HYDRO ONE MED TERM NTS CD....cccovvvrmrirrereinirsseriessneessessssessenans C 11/07/2013 | NESBITT/BURNS 1,886,526 1,847,000

449586 AA  4|IGM FINANCIAL INC. c 11/20/2013 | SCOTIA 489,799 405,000

59162Z AA 0|METROINC C 11/27/2013 | T D SECURITES........ccoovvvirinrirerireriecissiisniens 1,510,180 1,430,000

60871N AD 1| MOLSON COORS CAP FIN.....cruuiuriimmeimeisersssessesseesssisesssssssssssssssssssssssssssssssssesens (R 11/27/2013 | NBCS SECURITY. 1,507,935 1,430,000

766910 AR 4 |RIOCAN REAL ESTATE INVT. C. 09/24/2013 | RBC DEXIA.. 1,634,412 1,567,000

780086 GH 1|ROYAL BK CDA MONTREAL QUE.........ccoomivierireirieiseinerisesisesieniseessssssianes C 12/06/2013 | RBC DEXIA. 1,099,538 1,100,000

78008S VD 5|ROYAL BANK OF CANADA ....| 01/07/2013 | RBC CAPITAL 998,750 1,000,000

78010U BY 2|ROYAL BK OF CDABD CDS .| 09/04/2013 | RBC CAP........c.ccourrnec. 998,770 1,000,000

866796 AB 1|SUN LIFE FINL INC C 08/07/2013 | VARIOUS.......coomimmiiaiiieiieise s sssse sttt 1,065,375 1,000,000

87971M AR 4| TELUS CORP C 07/05/2013 | SCOTIA 461,690 500,000

880789 AA 0| TERANET HOLDINGS LP C 11/27/2013 | NBCS SECURITY ...ocounriirrieieiieiissiiesiseissesssssssessesssssessesssssns 985,713 955,000

949752 BL 9|WELLS FARGO FINL CDA CORP .|C 12/04/2013 | RBC DOMINION.......ccouiiuiirnirneiisiseesesisessieesss st 1,224,600 1,200,000

94975Z BM 7| WELLS FARGO FIN CANADA 02/13/2013 | CIBC............ 1,464,632 1,452,000

94975Z BN 5| WELLS FARGO CANADA COROP .......cc...... C. 01/16/2013 759,000 759,000 [ .ooveuieieiiiisi i
3899999, Total - Bonds - INAUSTHIAl ANA MISCEIIANEOUS..............c.oveviviieerirceieeiiieeieteseseeetess et ves et se s et es s sesteeae st s s sssenseaesssasasaass  aessesetesasessssasseaesesasasees s eae st s ssessaeseaes s s ans et s s eees s e ses et s s s e et s e e anses e s ne et s s e ans et e asa et s s eaetas s ansannsesnsesasasaennsnsesasasasansnsesssassasassinsnss | coetesessssasinsesssesestssasnesessssssarenes 86,116,835 | ..ooovvierice, 83,282,000 474,014
8399997. TOAI = BONAS = PAIM 3.tttk E 8 £ £EE 484 E 4R £ £ £EE 4081 4EEE4HEE o008 4 £E8EEEoEEEHEEE 0L 4L EE LR AR £EE 084 E 84 EE£EEE£LE 084 4EE 848 HEE 1 EE L 8L LR L1141 E bbbttt | enes et 293,447,549 | .o 281,530,529 1,266,411
8399998. Total - Bonds - Summary Item from Part 5 ...53,237,160 [ .oooviieriean 52,429,000 201,244
8399999. TOI = BOMAS. ...ttt .346,684,709 | ..o s 333,959,529 1,467,655

C Stocks - Industrial and Miscell

00206R 10 2| AT&T INC....cooovvvirierircirriinniens 04/29/2013 100,000.000 3,730,590 XXXttt | v

023135 10 6|AMAZON COM INC......ccccmvrvrmrrrrcrrrnns 04/29/2013 ....10,000.000 2,522,537 XXX etttertineeienineinsins | cereeeeiesss s

03027X 10 0|AMERICAN TOWER CORP 06/24/2013 ....45,000.000 3,324,824 XXX

037833 10 0|APPLE COMPUTER . 0471812013 | BONY ...ouvrveevirrireiseesssssesiesssesessesssssse st ssssssssenssesssesssne | sessssesssssssessssssesssenssssssssses 7,000.000 2,811,541 XXX

084670 70 2|BERKSHIRE HATHAWAY INC DE........ccocoomiriniirerinrineiieniseisseesssin 04/05/2013 ....20,000.000 2,075,906 XXX

09253U 10 8|BLACKSTONE GROUPL P 05/23/2013 215,500.000 4,592,773 XXX

111320 10 7|BROADCOM CORP 04/18/2013 150,000.000 5,020,545 XXX

125509 10 9|CIGNACORP........ 04/05/2013 ....25,000.000 1,601,423 XXX
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12646R 10 5|CSTBRANDSINC.........ccccc.... 06/26/2013 [ VARIOUS........cooeiirieieeiteeeeseeeess sttt sss s ssssssnssss | eesssssssssesssssenssssensssssssesns 131,111.080 4,139,173 XXX

127387 10 8|CADENCE DESIGN SYSTEMS INC ... 04/17/2013 | BONY.... 318,700.000 4,162,986 XXX

148887 10 2|CATAMARAN CORP 09/25/2013 [ FIDELITY CAP......coourvermeeermeeesseessseesssseesssesssssssssssssssasssssssssssasssssssssssssssssssssssnnes | sooeesssssssssssssnssssssasssssassssnes 1,400.000 [ vvoooevrreerreeereeeieeesseeeseeeseeens 69,378 XXX

149123 10 1|CATERPILLAR INC DEL 05/23/2013 ....90,000.000 7,714,874 XXXttt [t
17275R 10 2|CISCO SYSTEMS INC 05/22/2013 | MORGAN STANLEY. ....60,000.000 1,437,714 GO DO OO
172967 42 4|CITIGROUP INC 06/21/2013 [ VARIOUS.......cooieteiteeeieeets ettt sssssenssss | eessssasssssesssss s nsssssessnns 190,000.000 8,393,434 XXX ootriiireriineninnneeins | eeoreessne s
20030N 10 1| COMCAST CORP CL A....oouiierierineieierisiesssssisssssssssssssessesssens 05/20/2013 | BONY ....ccoovvvvireriririrninnns ....40,000.000 1,673,200 XXX ettt [ et
228227 10 4| CROWN CASTLE INTL CORP.......oovuumrrermreirmeeesesesnseesssessssesssssesessssssssssssssssssssssssnnees | cessnesssnneees 04/02/2013 | BONY.....coosvvvvrrerrreerenennns ....38,900.000 2,745,410 XXX ootrviieriiseeinnneeins | eeoreeeiseee e
254687 10 6|DISNEY WALT CO 05/08/2013 | JP MORGAN ....30,000.000 1,947,792 XXX vt [t
25470F 10 4 |DISCOVERY COMINICATIONS  ....oouiivmrremmmerssmeesssessssessssssssssssssssssssessssssssssssssnees 05/24/2013 | VARIOUS 95,000.000 7,380,902 XXX ooirreinerenserennnenins | eerreesssesssss st neees
268648 10 2|EMC CORP/MASS 04/17/2013 [ VARIOUS.......coiiiiiieeits ettt snssss | oressssssssssesssssnssssssssssessens 140,000.000 3,297,091 XXX oo | o
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO......ocvvrrvrmrirmerirrrrrirnnnes 04/30/2013 ....40,000.000 2,350,604 XXX v | soieesisesiss s
35671D 85 7 |FREEPORT-MCMORAN COPPER &.......coorvermrrermerernneninnes 06/24/2013 ....90,000.000 2,552,611 XXX oetrviieriseeinnneeens | eeoreessseess s
369604 10 3|GENERAL ELEC CO. 03/26/2013 100,000.000 2,315,470 XXX ertiteriieniisninsinnies | v
42217 10 6 |HEALTHCARE COMP 06/24/2013 ....25,000.000 1,561,480 XXX ootrrernerenserinnenins | oo
437076 10 2|HOME DEPOT INC 05/24/2013 ....30,000.000 2,379,159 XXX titeriinriienineineins | et e
46120E 60 2|INTUITIVE SURGICAL INC.. 0471972013 [ VARIOUS.......oourirmririeeiie it ess sttt ssssssses | oeessssssssssssssssssssssssssnssas 16,000.000 7,729,215 ) S PO OSSO
46625H 10 0 [ JP MORGAN CHASE & CO.....cvoumrermreermeeeieeesnesessessssaesssssssssssssssssesssssssssssssssasssssassssns | onseessnseeons 04/30/2013 [ VARIOUS.......cooveinieteeeiseeesseesss s ssss st sess st sessssssssssnnsss | oeessssasssssssssssssssnssssssssssns 140,000.000 6,710,327 XXX

50076Q 10 6|KRAFTFOODINC ... 02/01/2013 | SPINOFF.. ....50,000.010 1,530,422 XXX

526057 10 4| LENNAR CORP........ooooumrrermreermressmeessseesssessssssesssssssssssssssssssssssssssssssssssssssssssssssssssenssssnnss | cossmesssnnees 07/05/2013 200,000.000 7,350,395 XXX

55616P 10 4| MACYS INC....oouioiiiieiiieiiiesess sttt ssssnnns | aresssnesisnns 03/26/2013 [ VARIOUS........cooiiiieieiisseeesseeess sttt sssssnsssss | oeessssssssssesssssenssssnssssssssens 120,000.000 4,703,976 XXX oot | ot
609207 10 5| MONDELEX INTL INC NPV. 02/01/2013 [ SPINOFF......ovorrrermreicrereressesssesesssssesesssenes 220,000.000 3,927,618 XXX oorveineninneninnenins | oo
61166W 10 1|MONSANTO CO. 06/27/2013 [ VARIOUS.......cooeeteiieeiise ettt sssss | ieessssasssssanssssesessssssssnnsssn 25,000.000 2,517,964 XXX

637071 10 1|NATIONAL-OILWELL INC 04/26/2013 | BONY... ....60,000.000 3,899,448 XXX

655844 10 8|NORFOLK SOUTHERN CORP. 04/24/2013 | BONY... ....57,400.000 4,219,593 XXX

678026 10 5| OIL STSINTLINC....oiiorieiiireeisseiessesessesess sttt essssessssnns | cossnnsesneens 04/03/2013 | BONY... ....20,000.000 1,526,086 XXX oo | eereeeneses s
693475 10 5| PNC FINANCIAL SERVICES GROUP..........oovvverrrerrrerrnneinenes 04/17/2013 | BONY.... ....25,000.000 1,640,698 XXX ooirrernenennenennnenens | oot
745867 10 1|PULTE HOMES INC 06/20/2013 300,000.000 6,151,350 XXX

747525 10 3| QUALCOMM INC... 05/23/2013 ...85,000.000 5,343,290 XXX

755111 50 7| RAYTHEON CO..oovoouiiineieieeeiseeesseessseeesse st sssssssssssssssesssssssssssssssssssssssssssssssssssssssnns | cossmesssnnnees 04/24/2013 ....30,000.000 1,745,757 XXX

806857 10 8|SCHLUMBERGER LTD 04/17/2013 ....75,000.000 5,445,953 XXX ttteriineiienineinsins | eeriesieeis s
828806 10 9|SIMON PROPERTY GROUP. 06/20/2013 ....50,000.000 8,053,201 GO PO OSSO
883203 10 1|TEXTRON INC 06/21/2013 ....50,000.000 1,292,450 XXX o | eoreseine s
902973 30 4|US BANCORP DEL 03/26/2013 ....70,000.000 2,358,314 XXX ooevinesissssissneiis | sonnesisss s
91913Y 10 0| VALERO ENERGY CORP.........coosrrerrrermrrernesesseessnesesnnsessesessaseesans 06/20/2013 [ VARIOUS.......cooveimieieeeiseeesseesss sttt sssssessssssssssnnsss | oeesssssssssesssssnssssnsssssssssens 420,000.000 | ..eovvevmreereeereeeneeeeeeeeeeeenns 16,882,095 XXX oetrveineeeiseninneeens | eeoreesiseesse s
92826C 83 9| VISA INC ..ottt | nesisnnsenns 04/05/2013 | BONY... ....10,000.000 1,646,841 XXX v | e
98310W 10 8| WYNDHAM WORLDWIDE. 07/02/2013 | BONY.... 143,100.000 8,439,429 XXX ttierrieeieninsinerns | oereeseiesisi s
G29183 10 3 EATON CORP.......coiiiiiiieeeieeessesss ettt | soneessnneenns 04/18/2013 ....30,000.000 1,673,685 XXX ootriiineeiineeinnneeins | e
H8817H 10 0| TRANSOCEAN INC. 05/07/2013 [ VARIOUS.......oouiirmriereeisesessssssss sttt ssssssssssssnses | oesessssssssssssssssssssssssssssens 100,000.000 5,058,403 XXX ooirvernerinnesinnnenins [ e
Y2573F 10 2 [ FLEXTRONICS INTL LTD....ooouveemreesmereseeeseessseesssseessssssssssesssssesssssessssssssssssssssnssssssnees | soneessneeeons 05/01/2013 ....20,000.000 139,121 XXX ootrveineeeiseeinneeins | eeoreessseess st
05277B 20 9|AUTOCANADA INC C 05/14/2013 ....17,800.000 445,000 XXX it | st
13321L 10 8| CAMECO CORP.......osrvermrrermrrereeessnesseessssessssssssssssssssssssssssssnns C 12/21/2012 | SPROTT SECURITIES LTD.....coumvermrrermreesseeesssesssseessssessssesssasssssssssssssssssasssssne | soeesssssssssssssnsssssssssssssssssssees 3,100.000 | ovvvveeerreeereeereees e 61,834 GO PO OSSO
136375 10 2|CANADIAN NATL RY CO. C. 12/16/2013 | VARIOUS 360,436 XXX ttteriineeienineineins | eereeseees s
136385 10 1|CANADIAN NAT RES LTD [ 11/13/2013 | VARIOUS ...43,000.000 1,425,424 XXX ttieriinerienisrinnins | v
15135U 10 9| CENOVUS ENERGY INC C 1211112013 | ©S FIRST ...ttt ess sttt enenss | eessssseesssansss s nees 1,800.000 [ evoooeeermrerreeeseeeieeeseeeseeeseeees 55,429 XXX

22576C 10 1|CRESCENY POINT ENERGY TRUST C. 11/12/2013 | VARIOUS 120,708 XXX

249906 10 8|DESCARTES SYS GROUP INC............... C 11/13/2013 | VARIOUS 215,652 XXX
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375916 10 3| GILDAN ACTIVEWEAR INC 1072412013 | VARIOUS.......oouiiiieiiieitesiieese it nseninns | eebansbsssssess st esssenen 2,700.000 131,733 XXX ottteriineeienineinnins | cereeseiesis s

380956 40 9|GOLDCORP INC 04/15/2013 | CS FIRST 800.000 .22,570 XXX

39945C 10 9|CGI GROUP INC C 09/25/2013 | NBCS SECURITY.....couuiimriiirierirsiserisesssessesssessssesssssesssesssessssssssssssssssssessnns | sesssssesssssssssssssssssessssssssessns 2,700.000 100,782 XXX otttertieeienineinsnns | eerveesiessse s

45823T 10 6|INTACT FINL CORP SUBRCPT............. c 06/04/2013 [ CIBC......oovvveiirrircireiiseie e sss s sssesstesnsns | oevssssssssiss sttt 4,000.000 249,020 XXX ortteriieriierineinnins | eeriesisess s

552704 10 8| MEG ENERGY CORP........cooorimriririeiiieeiesissesssie st ssssssss s essssssssssssniens (SR 06/04/2013 | VARIOUS........oouviuririeicrinsissiiesieesiessseesssesse s ssse st sssssssessesssessssssssnsses. | aossesssssssnsssessnesssnessesssssssns 17,900.000 572,587 XXX ettieriieeierinsinerns | eeveeeeiess s

554282 10 3|MACDONALD DETTWILER & ASSOC C. 10/31/2013 | RBC DEXIA.......ooiieriiieiieniseisesississese s 800.000 [ ..ovvererrereererenerieenseeise e 64,455 XXX ttteriineiienineineins | eereeseiees s

56501R 10 6| MANULIFE FINANCIAL CORP  ...coiiiiiiciieicieniciesssisises e ensssaes [ 12/16/2013 [ VARIOUS.......ooviiiiieiciceieie ettt sse st nsesns | sesessessssssssssessessssessesssssessnsan 36,400.000 661,342 XXX ettt [ et

68272K 10 3[ONEX s C 1201072013 | VARIOUS.......ooiiriimrimineiteseeesesiss st ssssenssensnns | eesassssssssesssessssesssssssesssssssenes 5,600.000 320,228 XXX otiteriineeienissinnins | eereeeeiesss s

699320 20 6|PARAMOUNT RES LTD. C. 01/10/2013 | PETERS. 200.000 6,316 XXX ittt | et

780087 10 2|ROYAL BK CDA MONTREAL QUE [ 11/01/2013 | CS FIRST 400.000 [ ..o 28,181 XXX ettteriierierissinerns | eereeeeiese s

820439 10 7|SHAWCORLTD ..o C. 12/04/2013 | VARIOUS, 1,600.000 [ ..oovermreniereiieeieeeeiee e 62,998 XXX ttteriinriiesinsineins | v

878742 20 A4 TECK COMINCO LTD.....cooiriiireriiiaeirereiieissiessesssissssssssssss s ssssssssessssssssassesssssssssessanes [ 10/31/2013 | VARIOUS ...25,100.000 703,180 XXXttt [ et

87971M 99 B|TELUS CORP e C 10/16/2013 | VARIOUS......oouiiriiriaiieieesesessesiss s ssess st ssssensensns | eesassssssssesssesssesssssssssssssssenes 3,700.000 128,794 XXX ottteriineeienineinnins | eereeeeiesisse s

89156V 10 6| TOURMALINE OIL CORP C. 12012012013 | CS FIRST ...ttt sssensns | ssbsesessssssssesssesssssessesssssesnas 1,200.000 | .oovuceieerierirreeee s 52,327 XXX iteieiieieienisennieiens | o s

98462Y 10 0|YAMANA GOLD INC C 06/04/2013 | VARIOUS 33,800.000 410,684 XXXttt | cereeseiesse s

G1151C__ 10 1|ACCENTURE LTD BERMUDA R 07/02/2013 [BONY ....oovvvirisiisciiniinnas ..90,000.000 6,734,434 XXX trteriiernrnnissisnies | oereesessess st
9099999. Total - Common Stocks - INdUstrial AN MISCEIBNEOUS. ...........iriuuiieriiiiiiiiieerissiess e res sk ek s bbbkt 202,721,162 XXX i | s 0

C Stocks - Mutual Funds

57060U 18 3|MARKET VECTORS ETF TR 04/24/2013 ..30,000.000 2,088,999 XXX

922042 86 6| VANGUARD PACIFIC ETF 05/02/2013 150,000.000 9,065,160 XXX titernisenseninssnnsnnins | oersessssens s
9299999, Total - Common Stocks - Mutual Funds...............c.ccoeveeveroicrereecceciceeee, ...11,154,159 XXX oeoiveeeeeieeeeieies | oot 0
9799997. Total - COMMON SEOCKS = PA 3.t .213,875,321 XXXt | i 0
9799998. Total - Common Stocks - Summary Item from Part 5...........cccc...... ...33,158,164 XXX oiteteieeeeeceeeeieies | ettt
9799999, Total - Common Stocks. .247,033,485 XXX .
9899999. Total - Preferred and COMMON SEOCKS. ... vvuieuiuuieieie it . .247,033,485 XXX oo | crornsnsens s 0
9999999. Total - Bonds, Preferred @and COMIMON STOCKS............coiiiueiiiiiiieicete ettt ettt ettt s sttt setesesssaetessaetesesssaesass  e4absssesassssesessssssesassssesesessesesessseesessaesessseeeses s sedesasseees s sseses s seees s et etes s s eees s e sebesaseee et s s etetesasseees s sesebesansesesnsesebesassesessnsetetesanses | eeiesetesssesesnsesetesestesanseteteserans 593,718,194 XXX 1,467,655
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Bonds - U.S. Government
36207K WC 0| GOVT NATL MTGE ASSN... ... | 12/01/2013. | MORTGAGE PAYDOWN........ccoccvuve [ vornerririnrineiirenins | cevrerireninne 2,841 | 2841 | e 2,829 | s 2,841 0 2,841 0 117 | 09/15/2029.
912828 HZ 6|U S TREASURY ... | 05/28/2013. | CITIGROUP.........coorerrrrnerrerirenins [ e | oveenne 1,710,938 | ........ 1,500,000 | ....... 1,481,895 .1,489,362 T35 | e [ e, 1,490,097 | ..ccovvvrvervens | ..220,840 | .......220,840 | ........ 31,432 | 05/15/2018.
912828 JH 4|U S TREASURY. ... | 05/28/2013. | CITIGROUP................ 6,619,463 | ........ 5,750,000 | ........ 6,272,607 .....6,080,583 (22,452) 6,058,131 | ...ocooovvvvienn | -......561,332 | .......561,332 | ...... 181,077 | 08/15/2018.
912828 JR 2|U S TREASURY.. ... | 05/28/2013. | MORGAN STANLEY........cccomvrvrmerns [ rorerrrmrrnerricirieines | e 21,964,551 | ...... 19,250,000 | ...... 19,567,871 9,461,349 .(13,429) |. 19,447,920 | ... ......390,362 | 11/15/2018.
912828 RC 6|U S TREASURY. v |00 | 02/27/2013. [ CITIGROUP.......coooivviiiiirinnisiinnins | cornsinesissississnnnsens | aneneees 1,044,297 | ........ 1,000,000 | ........ 1,053,672 1,050,687 L0 ) TR 1,049,816 | ..o [ cereeeene(5,519) | ooereeenn(5,519) | v 11,388 | 08/15/2021.
0599999. Total - BONAS - U.S. GOVEIMMENE. ....vouveriiesiissiiieieiieres s ssisssissess s e ssissessenss sttt nssnnsenes | eonees 31,342,090 | ...... 27,502,841 | ...... 28,378,874 | ......... 28,084,822 (36,017) 0 28,048,805 |.............0 |.....3,293,284 |....3,293,284 | ...... 614,376 |..... XXX.....
Bonds - All Other Government
135087 A4 6| CANADIAN GOVERNMENT GOVERNMENT | C | 09/09/2013. | VARIOUS 2,354,889 | ........ 2,391,000 | ........ 2,406,015 .2,405,244 (2,049) | ..o (2,049) 2,403,196 09/01/2017.
135087 A6 1|CANADA GOVT C | 10/30/2013. |[RBC DEXIA.........coooierrieinerireniins | ceevrneeiseinseesnessinnns | veveeeenns 804,141 .870,000 801,270 | oo | e | v 1,836 [ 1,836 803,106 . 06/01/2023.
135087 UT 9| CANADA GOVT C | 11/06/2013. | CIBC.....coovvveriririiniiciieniniens 1,469,210 1,000,000 1,617,210 | 0000 1,591,693 | oo | erreenn(85,028) | oo | e (45,028) [ ..o | e 1,546,665 | .....ccooovrrenee 06/01/2023.
135087 XX 7|CANADA GOVT C | 09/24/2013. [ VARIOUS........coomvveririrriininerirenes | cverirseernerisesnnennens | cevienes 3,166,030 | ........ 3,000,000 | ........ 3,313,287 | ..ee..n3,240,244 | oo | (72,150 | s [ (72,150) 3,168,094 06/01/2015.
135087 YQ 1|CANADA GOVT C | 12/11/2013. | VARIOUS 5,889,373 | ....... 5,040,000 | ........ 6,574,935 | ..........6,082,282 | ..ooorrververiies | e0erenn(29,820) | oo (29,820) 6,526,838 06/01/2041.
135087 YR 9| CANADA GOVT C | 10/31/2013. | VARIOUS 2,928,451 | ........ 2,617,000 | ........ 2,746,047 | .........2,718,824 | .coovvvvivcns | e (1,T10) [ (1,710 2,717,114 06/01/2019.
135087 YS 7|CANADA GOVT C | 05/31/2013. [ VARIOUS........coomrvrerrerersrineisenes | ceeerveesseinsessssnsinnns | evvs 16,866,480 | ...... 16,550,000 | ...... 16,963,751 | ........ JUPPURURTRRPOOPRN ISOVORROR (o B £<) I VURRTRRPRRRPRRRPOO IO (91,773) [ s | v 16,783,583 | ..coovverrernens 06/01/2014.
135087 ZJ 6|CANADA GOVT C | 11/19/2013. | VARIOUS 6,818,230 | ........ 6,131,000 | ........ 6,595,424 | ........... 4,556,766 | ...covrvrverecne | vereenene(12,566) | oo | v (12,566) 6,566,895 06/01/2021.
135087 ZQ 0| CANADA GOVT C | 12/04/2013. [ VARIOUS........coovevreririrriirinerirenes | verireeenerinesnnennens | cevned 6,653,067 | ........ 6,388,000 | ........ 6,679,772 .2,360,959 ....(43,736) 6,618,736 09/01/2016.
135087 ZU 1| CANADA GOVERNMENT.......cccmvvvrirrrirrercirnens C | 11/06/2013. |NBCS SECURITY 5,603,332 | ........ 5,464,000 | ........ 5,941,087 .5,929,683 rrernennn(39,551) 5,890,132 06/01/2022.
135087 ZX 5|CANADA GOVT C [ 12/11/2013. | VARIOUS.......oovvvriirreineirninniieis | e | sonven 4,817,316 | ........ 4,817,000 | ........ 4,816,277 | oo | eveevieeenieiens | evernereiennend [ A4 | e [ 4,816,322 02/01/2015.
13509P BZ 5| CANADA HSG TRNO 1. C | 09/12/2013. [NBC CLEAR........oovivmerirererneerinines | cremrseennerissineenens | oeries 4,063,960 | ........ 4,000,000 | ........ 4,084,560 | ........... e | e | e (U TR IS 4,084,560 | ...ocovrrrinne 09/15/2014.
13509P DB 6| CANADA HOUSING TRUST  .....cccovvvvvcrierirens C | 11/06/2013. [INBCS SECURITY .....ccovrerirerirnrins | v | e 1,480,500 | ........ 1,500,000 | ........ 1,531,395 | ........... 1,529,628 | ...coovvvvirirnn. (2,508) [ .oovvrrereirenne (2,508) | cvoooverrirreinns [ v 1,527,122 | oo 03/15/2022.
563469 EX 9|MANITOBA PROV CDA o | € 09/24/2013. | CIBC.....ouveurerrrrcrirrererierisnrinenes | ereeeinessesissesinenies | eoveeene 1,080,800 | ........ 1,000,000 | ........ 1,078,973 e 11,489) | oo [ v 1,035,119 [ .o . 12/03/2015.
642866 EF 0|NEW BRUNSWICK PROV CDA.. .. | C [ 09/24/2013. [NATL FIN SERVICES .......covvvvrens [ ovrrereineireieineins | v 558,750 | ...cooune 500,000 | ........... 642,491 ....(17,040) 538,903 . 19,847 05/12/2015.
651329 BD 5|NEWFOUNDLAND & LABRADOR... o | € 09/12/2013. [ HSBC.......vvvrerierierinreierisnines [ ereeeieeississiineiins | oveeene 1,072,800 | ........ 1,000,000 | ........ 1,053,505 0 | [ s 1,053,505 | ...coovrreerire . 119,295 10/13/2016.
683234 UF 3|ONTARIO PROV CDA ... | C 1 03/06/2013. | LAURENTIAN. ...covvurvrrrrenireinenns | ceverensseissensesiinnes | oevenseenns 971,072 | .......... 935,000 | ........ 1,023,853 (3,412) 953,534 17,538 03/08/2014.
748148 RK 1|QUEBEC PROVINCE ...|C | 07/19/2013.| NBCS SECURITY 2,033,781 | ........ 2,017,000 | ........ 2,014,958 180 2,016,898 .16,883 10/01/2013.
803854 JF 6| SASKATCHEWAN PROV CDA . | C | 06/03/2013. | SCOTIA 702473 | .. 675,000 | .. 721,015 (2,487) (2,487) 680,945 . 21,528 | . 06/03/2014.
1099999. Total - Bonds - All Other GOVEMMENL........owuuireireiriisriseisseriseresenisssenas N 69,334,655 | ...... 65,895,000 | ...... 70,605,825 | .........57,688,392 | ..ocooovvieen0 | i (373,257) | covovvvrnriens 0 [ (373,257) 0 69,731,267 0 [ . (396,613)] ...... (396,613)] ...1,460,131 | ..... XXX.....
Bonds - U.S. States, Territories and P
13063B AF 9| CALIFORNIA ST....cooiririeirerineiseeiseesesseeseeens ... | 06/06/2013. | MORGAN STANLEY.......cccovrmmrrrne [ emrrrrmrineinneiineinnes | vrireens 291,805 | ...coeee 250,000 | ........... 272,230 | oo 264,030 | ..o [ e (1,212) [ o (1,212) 262,818 28,987 28,987 | .......... 8,681 | 10/01/2017.
34153P YU 6 |FLORIDA ST BRD ED PUBED... .1 07/02/2013. [ JEFFERIES & CO.....ocovvrirveiriireis [ cerveireeerineissninniens | vvvenne 1,116,310 | ........ 1,000,000 1,129,150 1,086,113 [ e | e (12,313) [ v | ceererins (12,313) [ o e 1,073,800 | .oovviviiirinns | v 42,510 06/01/2016.
574192 C4 0|MARYLAND STATE . ... | 07/01/2013. | BARCLAYS. . 333,873 | .. .300,000 .336,288 (V1] (2,309) 313,079 20,794 . 03/15/2016.
64966G C9 1|NEW YORKNY v | | 04/25/2013. | USB SECURITIES........cooorveereenees | cevveeiseeieenressiennns | eevvenenns 978,391 | ........... 925,000 1,047,119 | i 970,545 | oo [ s (9,409) [ ..ocvvvrireirnne (9,409) 961,135 | oo | v 17,256 | ......... 17,256 | ........ 34,559 | 08/01/2014.
882722 WB 3| TEXAS ST .ocviciireererieiseeiesssssieniseessssiessens ... | 06/14/2013. | GOLDMAN SACHS........ccoomvvemrenns [ e | v 1,080,710 | ........ 1,000,000 | ........ 1,104,710 . (21,169) | .oocvvvvcies (VAR LC1) NI U 1,081,275 (565) (565) | .......e 35,833 | 04/01/2015.
93974C E8 9| WASHINGTON ST.....ooiriiimiirineissrisnisssnssseseenas ... [ 12/17/2013. | CITIGROUP........ccvvsiinnrinnrinsninnis [ e | s 1,142,740 | ........ 1,000,000 | ........ 1,160,590 | ..o 1,128,407 | oo | e (27,090) | ..ocvvvrererininns (2 A0110) ) T 1,101,317 [ | s 41,423 | ........ 41,423 | ....... 52,361 | 06/01/2017.
1799999. Total - Bonds - U.S. States, TEITOres & POSSESSIONS............ccccccoviiiiiis aoveiiieiiercisieieseiesiesiessssisss e ssssssensesssssssssenes | cveneens 4,943,829 | ........ 4,475,000 | ........ 5,050,087 | ........... 4,866,927 | ..o 0 (73,502) | .vvvrirnrnnnans (U (73,502) [ vvvercrinnnnd 0 [ 4,793,424 | ....ccoev.d 0] . 150,405 | ....... 150,405 | ...... 172,836 |..... XXX......
Bonds - U.S. Political Subdivisions of States
18085P LZ 5|CLARK CNTY NEV ARPT REV....ccovsiemrrinnrinrrins ... | 09/17/2013. | GOLDMAN SACHS.......ooomvrireirans [ v | v 1,380,134 | ........ 1,280,000 | ....... 1,373,990 | ..o ,335,492 | oo | s (15,423) | .ocvoevrerrerinne [ i (15,423) [ .o | e 1,320,069 | ..coovvercrrens | e 60,065 | ........ 60,065 | ........ 77,689 | 07/01/2015.
349460 U5 2|FORT WORTH TEX INDPT SCH. ... | 07/08/2013. | WACHOVIA.........oovoivrrinrrerirerins v | veeienes 320,700 | .coooeee. 300,000 | ........... 335,454 )| (2,663) 308,378 12,322 12,322 | ........ 13,542 | 02/15/2015.
401784 WH 2| GUILFORD CNTY N C ... | 07/08/2013. | CITIGROUP........coorverrirrrinerieris [ eonreireeineeinseinsines | vreneees 276,635 | ........... 250,000 | ........... 293,028 )| EE (3,276) 266,547 veree 10,088 .10,088 | ........ 11,771 | 02/01/2016.
442403 CY 5[HOUSTON TEX INDPT SCHDIS.... ... | 06/04/2013. | GOLDMAN SACHS.......cocovvmrirvirnns | cervrrnerrerinessennens | vvvenne 1,076,580 | ........ 1,000,000 | ........ 1,099,420 . ) (X1 J I IR 1,026,561 | ..oovvercrennne . 50,019 | ....... 40,417 | 02/15/2015.
613340 T8 1|MONTGOMERY CNTY MD v [ | 0710172013, | BARCLAYS.....ooooeeveveerieeienieens | cevvesiisseisssessiensns | eevienians 574,990 | ........... 500,000 | ........... 595,470 | ... ...575,866 | .... )| E— (8,226) 567,641 . 1,349 | 7,349 | 25,069 | 07/01/2017.
735371 LR 5|PORT SEATTLE WASH......cooviiiirininrieriecins ... | 08/08/2013. | OPPENHEIMER........coovvvenrimninnns [ v | v 1,472,319 | ... 1,275,000 | ........ 1,397,948 | ........... 1,367,118 | oo | e (10,640) | ..o | i (10,640) [ ..o | e 1,356,478 | ..oooovvvivervans | s 115,841 | ....... 115,841 | ........ 46,670 | 12/01/2017.
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2499999. Total - Bonds - U.S. Political Subdivisions of States.........c.c.ciciiiiiiiiiniins o esssenes | cossnes 5,101,358 | ........ 4,605,000 | ........ 5,095,310 | .ooovvens 4,892,432 | .o 0] s [CEREE)] — 0 e (46,759) [ ..vvovvvrnnenad 0 [ 4,845,674 |..ccoovvvnnl 0 [ . 255,684 | ....... 255,684 | ... 215,158 |..... XXX......
Bonds - U.S. Special Revenue and Special A it
130795 RT 6| CALIFORNIA STATEWIDE CMNT.....ocvvvrererrernnens ... | 04/25/2013.| SCOTT & STRING.......ccoverrrrirrann [ errerrrmrincerenirseines | v 629,688 | .......... 600,000 | ........... 650,178 | ....ccvvvee 613,088 | ..oovvrrrrirenne (2,834) [ v (2,834) 610,254 | ..cooovvercerinin | e 19,434 07/01/2014.
3128H6 MY 7|FHLMC PC ... 1 12/01/2013. | MORTGAGE PAYDOWN.......cvvvve | verrvrrererisrirsnnninns | vevrnninns 407,911 | oo 407,911 | oo 415,113 (515) 407,911 08/01/2018.
3128K7 U5 5|FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN.... 2,653,272 | ........2,653,272 | ........2,535,948 20,776 2,653,272 09/01/2035.
3128KG FP 8|FHLMC ... 12/01/2013. | MORTGAGE PAYDOWN.......ocvvvee | verrrriererineirirnniies | e 163,640 | ..ooeveeee 163,640 | oo 168,179 (271) 163,640 11/01/2036.
3128KK XU 8|FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN.... 346,672 | ........... 346,672 | ........... 349,489 (701) 346,672 01/01/2037.
3128LB AZ 1|FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN... 1,065,786 | ........ 1,065,786 | ........ 1,135,395 (VLK) I U 1,065,786 05/01/2038.
3128M4 CP 6|FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN... 1,284,863 | ........ 1,284,863 | ........ 1,257,359 8,206 | ..ooevereriiens [ e 1,284,863 12/01/2036.
3128MM CK 7|FHLMC PC, ... | 12/01/2013. | MORTGAGE PAYDOWN.... ..1,264,786 | ........1,264,786 | ........1,268,244 (118) ..1,264,786 09/01/2020.
3128P7 BH 5|FHLMC PC ..|12/01/2013. | MORTGAGE PAYDOWN... 715790 | oo 715790 | covvenee. 725,072 (660) 715,790 12/01/2025.
3128P7 CB 7|FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN.... 674,566 | .......... 674,566 | ......... 693,011 (443) 674,566 02/01/2026.
3128PE 4N 5|FEDERALNATLMG .o .| 12/01/2013. | MORTGAGE PAYDOWN... 336,096 | ...cco..e. 336,09 | ........... 342,292 (608) 336,096 10/01/2021.
312942 CB 9|FHLMC PC ... 12/01/2013. | MORTGAGE PAYDOWN.......ccvvve | cerrvrrrerrerneirsnnniens | vereena 2,390,535 | ........ 2,390,535 | ........ 2,471,402 (6,739) 2,390,535 09/01/2040.
312945 TE 8|FEDERALNATLMG .o .| 12/01/2013. | MORTGAGE PAYDOWN... 1,756,194 | ........ 1,756,194 | ........ 1,856,900 (2,314) | oo [ e 1,756,194 02/01/2041.
31294K M4 4 |FHLMC PC .1 12/01/2013. | MORTGAGE PAYDOWN.....ccovvvive | verrreerrmrineiininniins | vevrnriees 394,552 | ........... 394,552 | ........... 409,409 (1,804) 394,552 01/01/2018.
31296S M3 7|FHLMC . 12/01/2013. | MORTGAGE PAYDOWN... 243581 | ..ccoveee 243581 | .......... 248,110 (519) 243,581 01/01/2034.
31297C HD 5|FHLMC e | oo 12/01/2013. | MORTGAGE PAYDOWN.......ccccoeee | cernrrrmrirneiinniineins | ereern 951,178 | 951,178 | i 948,990 ..364 951,178 07/01/2034.
31297S R6 4|FHLMCPC ... 1 12/01/2013. | MORTGAGE PAYDOWN.......ccovcrs | verreermrvrrnnvnnininns | vrernnn 872,455 | .........872,455 | ........... 846,827 8,251 872,455 08/01/2030.
31297U 3C 2|FHLMCPC ... | 06/17/2013. | MORTGAGE PAYDOWN.......cccouuvr [ cormrrrnernnrineincinns | v 146,398 | ... 146,398 | ... 152,276 (4,901) 146,398 05/01/2035.
31298N UG 8|FHLMC GOLD PC# ..o .. 1 12/01/2013. | MORTGAGE PAYDOWN......ccocovvve [ cormrrmrrimneinninnnrns | cvvrernnnns 12,267 | 012,267 | e 12,654 (16) 12,267 05/01/2031.
3132GG AX 3|FEDERAL NATL MG ... | 12/01/2013. | MORTGAGE PAYDOWN........cccooevr [ wrmrrmerrnnrvciincinns | w00 907,240 | ...........907,240 | ........... 958,555 (1,478) 907,240 08/01/2041.
3132HM TF 8|FEDERAL NATL MG ... | 12/01/2013. | MORTGAGE PAYDOWN.......cccoovvv [ rvmrirmeinneinneiincinns | 2000eee.830,378 | ...........630,378 | ........... 676,475 (4,098) 630,378 09/01/2042.
3132J9 D3 9[FHLMC PC ... | 12/01/2013. | MORTGAGE PAYDOWN.... . 216,360 | ..........216,360 | ..... 223,933 (52) 216,360 04/01/2043.
31387C XK 2|FEDERALNATLMG oo .| 11/01/2013. | MORTGAGE PAYDOWN... B I TNT | e VT | 1,132 | e T8 | s e (1) e | e (1) 1,117 04/01/2031.
31389K WT 4 |FNMA PASS-THRU INT15Y.... ..| 11/01/2013. | MORTGAGE PAYDOWN... 116,012 | ... 116,012 | .......... 122,845 (667) 116,012 02/01/2017.
3138E8 K6 8|FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN.... 483,214 496,502 743 483,214 04/01/2042.
3138MK 4R 4|FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN.......ccccouvvr [ rormrvmerrnrirneincinns | w000 283,352 | ... 283,352 | ..o 297,209 (550) 283,352 11/01/2042.
31390G A5 6|FNMAPASS-THRU INT15Y.... ... | 11/01/2013. | MORTGAGE PAYDOWN.......ccceveve [ womrvreriirincrvnnins | cvrerrennn 34,865 | e 34,865 | ..o 36,974 (310) 34,865 05/01/2017.
31402R DD 8|FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN... 1,178,985 | ........ 1,178,985 | ........ 1,164,524 3,035 | i [ s 1,178,985 05/01/2035.
31403S W5 1|FNMA PASS-THRU LNG30Y... ..| 11/01/2013. | MORTGAGE PAYDOWN... 613,060 | ........... 613,060 | ........... 632,793 (2,288) 613,060 11/01/2033.
31404N GC 4|FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN... .885,290 .885,290 857,456 4,543 885,290 05/01/2019.
314058 EF 7 |FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN... . 1,347,378 1,347,378 1,294,746 | .......... 1,336,461 | oo | 10,916 [ oo | s 10,916 | .ovevvereiicins | e 1,347,378 08/01/2035.
31406B MW 7 |FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN.... B I 4,890 | oo 4,890 ....4,969 2 4,890 01/01/2035.
31406D E7 7|FNMAPASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN... 915,941 915,941 | .. .888,033 1,014 915,941 12/01/2034.
31406V DP 8|FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN.......ovvvvvs | verrvrrererinrirnenninns | e 275189 | ........... 275189 | ........... 286,541 (175) 275,189 05/01/2035.
31406W 2M 5|FNMA PASS-THRU LNG 30 ... | 11/01/2013. | MORTGAGE PAYDOWN... 681,953 | .. 681,953 | .. .699,961 (4,886) 681,953 06/01/2035.
31409X PU 7 |FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN... 230,476 | ...c.coone 230,476 | ........... 223,850 ...695 230,476 02/01/2036.
31410D 5Y 2|FEDERALNATLMG ... ... | 11/01/2013. | MORTGAGE PAYDOWN.... . 714,686 714,686 724,401 (1,672) 714,686 08/01/2036.
31410P A8 6|FEDERAL NATL MG ... | 11/01/2013. | MORTGAGE PAYDOWN... B I 5,643 . 05,800 | i 5,044 | s (1) | e | (1) 5,643 08/01/2036.
31410U YW 6|FHLMC ... | 11/01/2013. | MORTGAGE PAYDOWN... . 990,974 | ..........990,974 | ........ 1,001,504 (3,718) 990,974 09/01/2036.
31411C KH 3|FEDERALNATLMG oo .| 11/01/2013. | MORTGAGE PAYDOWN... B I 1,535 | oo 1,535 | i 1,588 0 1,535 11/01/2036.
31411K R4 7|FNMA PASS-THRU LNG30Y...ccooovmirrerirerirnnens ... | 11/01/2013. | MORTGAGE PAYDOWN.......cccovver [ e | vrirenns 834,758 | ..........834,758 | ......... 836,976 (357) 834,758 01/01/2037.
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31411N 5C 7 |FNMA PASS-THRU LNG30Y...cooorirvrrririririrs ... | 11/01/2013. | MORTGAGE PAYDOWN........cccovver [ eonrrvmeinrirnnrineines | v 553,752 | .ovvvena 553,752 | covvenee. 557,992 (523) 553,752 0 02/01/2037.
31411W AU 1|FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN.... 510,541 | .......... 510,541 | ........... 514,570 (661) 510,541 0 04/01/2037.
31412A U9 3|FNMAPASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN... e | | e 1,239,418 | ........ 1,239,418 | ........ 1,264,594 [GRZ10LS) U BN 1,239,418 0 07/01/2037.
31412E 5Y 8|FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN... e | | 193,940 | ........... 193,940 | ........... 201,364 ) 193,940 0 08/01/2037.
31412G XD 8|FNMA PASS-THRU LNG30Y.. ... | 05/28/2013. | MORTGAGE PAYDOWN... .383,801 .383,801 .395,135 ) 383,801 0 07/01/2037.
31412R D5 3|FNMA we | [ 11/01/2013. | MORTGAGE PAYDOWN... 3,871,842 3,871,842 3,887,572 (1,022) 3,871,842 0 03/01/2040.
31419A DS 3|FNMAPASS-THRU LNG 30 Y....cccoooomurmurirmrurnnens ... | 11/01/2013. | MORTGAGE PAYDOWN.... 2,253,529 | ........ 2,253,529 | ....... 2,456,290 (42,300) 2,253,529 0 09/01/2039.
31419J SH 2|FNMA PASS-THRU ..|...]11/01/2013. | MORTGAGE PAYDOWN... 1,921,807 | ........ 1,921,807 | ........ 1,900,179 (1,281) | oo [ e 1,921,807 0 11/01/2040.
31419K GD 1|FNMA PASS-THRU LNG30Y... ... | 11/01/2013. | MORTGAGE PAYDOWN... 1,069,218 | ........ 1,069,218 | ........ 1,047,221 [VC1E1) 1 T IR 1,069,218 0 11/01/2040.
31419L QD 8|FNMA PASS-THRU LNG 30 ... | 11/01/2013. | MORTGAGE PAYDOWN.... ..1,836,978 | ........1,836,978 | ........1,869,986 (707) ..1,836,978 0 12/01/2040.
392274 VL 7 |GREATER ORLANDO AVIATION AUTH. .| 08/22/2013. | JP MORGAN cevnrenens | e | e 272,138 | oo 250,000 | ....c...... 250,685 (71) 250,245 | ...ooovvvrvirens | s 21,892 | ......... 21,892 10/01/2015.
442435 YM 9|HOUSTON TEX UTIL SYS REV ... | 07/09/2013. | PIPER JAFFRAY. e | e 577,165 | ........... 500,000 | ........... 602,065 (6,304) 568,609 8,556 8,556 11/15/2018.
455055 AE 3|INDIANA ST FIN AUTH INDL REVENUE.... ... | 04/03/2013. | CITIGROUP........coorereirrrinerierins [ eonerieeineiineeiissines | evrereens 999,800 | ........ 1,000,000 | ........ 1,000,000 (U TR IS 1,000,000 (200) (200) 578 | 07/01/2046.
576000 EU 3|MASSACHUSETTS ST SCH BLDG. ... | 12/17/2013. | GOLDMAN SACHS.......cocovvmrvrvirnns | cerrvrrnenernsnsernniens | vvrveens 2,299,960 | ........ 2,000,000 | ........ 2,270,620 ) (39,043) 2,157,738 | .o | v 142222 | ... 142,222 | ... 134,167 | 08/15/2017.
57604P NU 4 |MASSACHUSETTS ST WTR POLL. v | | 04105/2013. | BANK OF .....vvirrircerininerierinnis | veerseisssssssssneninens | aevines 1,064,850 | ........ 1,000,000 | ........ 1,123,610 ) [GX70) ] T IO 1,027,339 | oo | e 37,511 | s 37511 | e 36,313 | 08/01/2014.
646136 HW 4 [NEW JERSEY ST TRANSN TRFD ...ccoovvvviirrnnnes ... 07/02/2013. | JEFFERIES & CO.....cccovvvivvririirens | cerveirereineiseeinnees | v 1,086,590 | ........ 1,000,000 | ........ 1,035,070 ) [V72315) 1 IR IR 1,025,032 | oo | e 61,558 | ......... 61,558 | ........ 27,500 | 06/15/2018.
64971Q Q5 5|NEW YORK CITY NY TRANSITIONAL. ... | 06/14/2013. | DEPFA ACS BANK ST [STORTTRRIIN IOV 593,960 | ........... 500,000 | ........... 608,560 ) (8,346) 600,016 . (6, . ,056) | ........ 13,542 | 11/15/2018.
65486M AC 1|NJB PPTYS LEASE REV 1. 03/25/2013. | BANK OF .......orvuiiinririncirinninnees [ eneeeiseineenssineines | ceseienes 773543 | oo 750,000 | ........... 806,858 ) (2,553) 757,337 v 16,205 | ... 16,205 | ........ 12,083 | 12/01/2013.
70869V AE 4 |PENNSYLVANIA ST ECON DEV FING AUTH. ... 1 12/17/2013. | BANK AMERICA MERRILL.......ccoe. | cerrvrrverernrrnernnens | verveene 1,466,025 | ........ 1,250,000 | ........ 1,530,513 ) (47,395) [ oo [ v 1,478,491 | oo | v (12,466) | ........ (12,466) | ........ 72,917 | 07/01/2018.
74526Q XS 6|PUERTO RICO ELEC PWR AUTH veve | eer [ 12/03/2013. [ CITIGROUP.....ouvverierireeirneeinees | eorieernerssesnsesnennn | cereries 218,500 | ........... 250,000 | ........... 269,603 ) (2,504) 260,438 | ..oooverierirans | e (41,938) | ........ (41,938)] ........ 17,882 | 07/01/2017.
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTH..........cccnvenee ... | 12/20/2013.| CORPORATE REORG.........ccccouvver [ wovrrrrmiinrinienrirnes | erirenns 429,097 | ........... 350,000 | ... 397,751 ) (3,539) 379,633 | .o | s 49,463 | ......... 49,463 | ........ 21,123 | 11/15/2020.
93975W CW 3| WASHINGTON ST ECONOMIC DE......c.ccoovrurernns ... | 04/15/2013. | RBC CAP......coviriiriirinniinninsnines | eneriissnnsnssnissines | onseeenes 210,776 | .oovvenes 200,000 | .......... 221,082 | ... ,060) (1,060) 204,089 6,687 | ........... 6,687 | ...cco.. 4,186 | 06/01/2014.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ..ot seissssssssssesssssesssssssssssssssssssssssssssnssssssenes | asnens 51,490,756 | ...... 50,518,664 | ...... 52,133,935 .51,167,760 | .ooovvven0 | (196,290) | ovovvvevinnnns 0 | (196,290) | ooovvvrrennn [ 51,187,885 | ..o 0 [ .. 302,868 | ....... 302,868 | ...1,401,292 |..... XXX......
Bonds - Industrial and Miscellaneous
00110A AC 8|AEP TEXAS CTR UTILITY 2006-2 A-3.........cocvenncc. ... | 07/01/2013. | MORTGAGE PAYDOWN........ccccovver [ cormrrrmermrinernieriins | v 1,340,915 | ........ 1,340,915 | ........ 1,302,311 | oo 1,321,035 | ..vveocrinriienns | e 1,893 | 1,893 [ oveeeeerienes | e 1,322,928 07/01/2017.
02005G AD 7 |ALLY AUTO RECEIVABLES TRUST.. .| 11/15/2013. | VARIOUS 6,549,715 | ....... 6,549,715 | ........ 6,547,641 16,548,889 665 ...665 6,549,553 12/15/2014.
0258M0 DC 0|AMERICAN EXPRESS CR CORP... ... | 11/21/2013. | MORGAN STANLEY. v 1,417,284 ..1,350,000 ..1,348,880 11,349,153 198 ...198 . ..1,349,350 |... 09/19/2016.
02666Q K6 9|AMERICAN HONDA FINANCE 1.1 03/21/2013. | JP MORGAN........cvvmrererrneineninnns [ e | oveenne 1,013,700 1,000,000 1,014,910 1,014,487 | s | i (1,571) (1,571) | coveeeeereeinnes [ veerreine 1,012,896 02/27/2015.
026874 CS 4|AMERICAN INTL GROUP INC.... ... | 09/16/2013. | GOLDMAN SACHS 2,115,880 | ........ 2,000,000 | ........ 1,995,940 .1,996,521 551 | e 255 [ | e 1,997,071 |... OO 118,809 03/22/2017.
026874 CT 2|AMERICAN INTL GROUP ... | 08/13/2013. | BANK AMERICA MERRILL e |+ . 1,031,390 | ........ 1,000,000 | ........ 1,041,640 1,041,132 | e [ i (TTATT) | s [ e (T1ATT) [ e | e 1,029,655 |... OO O 1,735 03/20/2015.
03040W AB 1|AMERICAN WTR CAP CORP ..| 10/08/2013. | CORPORATE REORG 2,861,175 | ........ 2,500,000 | ........ 2,532,550 (3,565) 2,520,310 | .ooveviieen | e 340,865 10/15/2017.
03072S LD 5|AMERIQUEST MTG SECS 2003 A~ ... | 11/25/2013. | MORTGAGE PAYDOWN.... e | .194,044 194,044 | .. .198,205 (1,323) 194,044 11/25/2033.
037411 AZ 8|APACHE CORP 1. 07/19/2013. [ BNY CAPITAL.....courvrervrrrreierienienns | eevseisererenssneniens | cveeins 1,003,900 1,000,000 | ........... 996,610 AT 996,976 6,924 04/15/2022.
06051G ED 7 |BANK AMER FDG CORP.... ... | 11/19/2013. | BANK AMERICA MERRILL.....cccoee [ corivreriiriieineiins | v 1,047,550 | ........ 1,000,000 | ........... 998,760 | ......c.ere:.999,320 | oo | o220 | e ..220 999,540 | ..o | i 48,010 09/01/2015.
06739G BS 7 |BARCLAYS BANK PLC ... | 06/04/2013. | BARCLAYS. 3,031,080 | ........ 3,000,000 | ........ 2,995,170 . 710 | e ..710 2,999,007 32,073 01/13/2014.
07383F 7W 2|BEAR STEARNS CMBS 2005-PW.. ... | 12/11/2013. | MORTGAGE PAYDOWN e [ 101,384 | oo 101,384 | ... 97,717 ..101,161 223 | o ..223 101,384 06/11/2041.
10138M AG 0|BOTTLING GROUP LLC ... | 03/05/2013. | JP MORGAN cernnn2,277,660 | ........2,000,000 | ........1,997,100 .1,998,882 59 L1 I U BN 1,998,941 | ... v | s 278,719 04/01/2016.
125896 BH 2|CMS ENERGY CORP wee | [ 09/12/2013. | CORPORATE REORG.........oovvvins [ v | v 507,602 | ........... 500,000 | ........... 499,710 73 73 499,938 | ..o | e 7,664 05/15/2014.
126650 BH 2|CVS CAREMARK .. ... | 12/26/2012. | CORPORATE REORG.........ccccvuves [ wormrvrrcriirineineiins | v 1,211,427 | ........ 1,025,000 | ........... 980,843 | .........1,001,857 | cooocvrreriririiens | v (V26| (P2 [T DU 1,001,832 | .ovvovvrcrrens | s 209,595 06/01/2017.
172967 EH 0|CITIGROUP INC ... | 06/05/2013. | CITIGROUP................ 2,307,160 | ........ 2,000,000 | ........ 1,992,880 K7 I 2321 [ | e 1,996,504 | ... OO 310,656 08/15/2017.
172967 EM  9|CITIGROUP INC oo v | 11119/2013. [ VARIOUS.......oovoriirininnieierinninnes | cernnineeeninsessnnniens | veveene 1,392,618 | ........ 1,200,000 | ........ 1,431,852 | oo 1429241 | i | e (38,928) [ .. | e (38,928) [ ..vovvrnereriei [ v 1,390,313 2,305 2,305 | ... 71,731 | 11/21/2017.
189054 AQ 2|CLOROX CO DEL. .1 03/01/2013. | MATURITY ..covviiriniininniiniis [ | s 500,000 | ........... 500,000 | ........... 499,020 37 | e 37 500,000 (V] 12,500 | 03/01/2013.
191219 BT 0| COCA COLA ENTERPRISES INC........ccoocvvvvnerinnne ... | 01/28/2013. | J P MORGAN.......ccooomviriririnnicnns [ e | v 1,072,520 | ........ 1,000,000 | ........... 998,970 | ..oceseenn999,702 | oo 20 | e 20 999,722 | ..o | i 72,798 | ......... 72,798 | ........ 30,319 | 03/03/2014.
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225458 DM 7|CSFB COML MTG PTC 2005-C1......cocconvvmrrrnerennns ... 1 12117/2013. | MORTGAGE PAYDOWN.......ocvvvve | cerrvrirererineireennees | ceiveene 1,047,648 | ........ 1,047,648 | ........ 1,002,550 AT13 | e | e 1,047,648 ([ I 38,552 | 02/15/2038.
25156P AF 0 |DEUTSCHE TELEKOM INTL FIN.... ... | 01/16/2013. | CITIGROUP.........cooorvrrrinrrirerirenis [ | v 1,022,830 | ........ 1,000,000 | ........ 1,018,070 [EC10) ) SOOI IO 1,001,322 |... .21,508 21,508 | ........ 26,250 | 07/22/2013.
254683 AH 8|DISCOVER CARD EXE TR 2008 ... | 04/04/2013. | WELLS FARGO........ovvverermrererinnns [ o | oveenns 4,796,387 | ........ 4,750,000 | ........ 4,742,826 2262 [ s | e 4,747,156 |... 49,230 49,230 | ........ 84,985 | 12/15/2015.
25746U AM 1| DOMINION RESOURCES INC 1. 03/15/2013. [ MATURITY ...covvrieiiirriernincirenins | cernnineeensnsessnnnens | veveene 1,750,000 | ........ 1,750,000 | ........ 1,754,538 (U2 I IR 1,750,000 03/15/2013.
263534 BS 7|E.I|.DUPONT DE NEMOURS ... ... | 01/15/2013. | MATURITY .167,000 .167,000 .166,636 3 167,000 01/15/2013.
29379V AS 2 |ENTERPRISE PRODS OPERLLC.. ... | 06/04/2013. | BANK AMERICA MERRILL......cccoc. | vovrvvrniiriiininirienns 1,054,010 1,000,000 | ........... 999,010 83 999,468 02/01/2016.
29379V AU 7 |ENTERPRISE PRODS OPERLLC.. ... | 01/08/2013. | J P MORGAN........ccoomrvireririrnrienns [ crmrirerireriseineiins | v 1,100,660 | ........ 1,000,000 | ........... 997,900 5 998,120 02/15/2022.
345397 VW 0|FORD MOTOR CREDIT COLLC.... veee | o [ 05/20/2013. | WELLS FARGO........oomverrieerierinns | ceererissineesnesiseins | ceeeees 1,040,380 | ........ 1,000,000 | ........ 1,002,500 G 00) RO IR 1,001,299 | ..ooooriirrrines 01/15/2015.
36828Q HW 9| GE CAPITAL MTG SERVICES, INC........cccocrvrvvrnnes ... 1 12/10/2013. | MORTGAGE PAYDOWN.......ocvvvree | cerrvrrererinvirsnnninns | e 650,663 | ........... 650,663 | ........... 653,901 (141) 650,663 0 07/10/2039.
370334 BB 9|GENERAL MLS INC ... | 03/25/2013. | WELLS FARGO. v 1,162,910 ..1,000,000 .997,750 58 998,960 | ...ovvvrvrerrs | v 163,950 | ....... 163,950 02/15/2017.
38141G EA 8| GOLDMAN SACHS GROUP INC.........cccrvrviirrrrnene . 08/13/2013. [ JP MORGAN.........vvrmivrrniiirnrinees | vervriererinsinsninniens | e 527,790 | ........... 500,000 | .......... 504,905 (371) 500,883 26,907 26,907 01/15/2015.
38143U AB 7| GOLDMAN SACHS GROUP INC 1. | 03/13/2013. | USBCORP........cooererrrerirerirnerinens o | oveeens 1,654,735 | ........ 1,500,000 | ........ 1,519,575 (G511 IR I 1,502,213 52,522 52,522 01/15/2014.
43813T AD 5|HONDA AUTO RECB OWNER TRUS ... | 12/16/2013. | MORTGAGE PAYDOWN.......cccovver [ eonrrvmeirneirnieiseines | eveereens 569,632 | ........... 569,632 | ........... 569,480 424 569,632 0 04/17/2017.
44921A AD 3|HYUNDAI AUTO REC TALF 200, 1. | 10/15/2013. [ VARIOUS.........oooviirrnrinrireirernsinnns | cernrrnereninsissnnniens | vvrveens 2,153,836 | ........ 2,153,836 | ........ 2,153,470 131 2,153,782 54 54 03/15/2016.
44923Y AD 9|HYUNDAI AUTO RECV TR 2010.... v | o | 12/16/2013. | MORTGAGE PAYDOWN......cccovvvee [ eoervmrineerncniicines | v 145,662 | ...coovnc 145,662 | ........... 145,648 ..100 145,662 0 03/15/2017.
46625H HN 3| JPMORGAN CHASE & CO......cecvvvreriirririieiinnins 1 | 05/16/2013. [ STIEFL-F.....ovoiiiieivieieinninens | e | vevenne 1,042,100 | ........ 1,000,000 | ........... 997,940 ..167 999,544 | oo | e 42,556 | ......... 42,556 06/01/2014.
46625M A6 6|JP MORGAN COM MTG PTC 200... ... | 08/15/2013. | VARIOUS.........oovomrierimerisnrnsnienns [ everiieeiississiensiins | oneinad 9,550,000 | ........ 9,550,000 | ........ 9,492,014 | .........9,497,606 | ...coovvvervvivns | vereenrenh3,615 [ | 43,615 9,541,221 8,779 8,779 233,105 | 10/15/2037.
46625Y CV 3|JP MORGAN COM MTG 2004-LN... ... | 12/16/2013. | MORTGAGE PAYDOWN.......cccovver [ eomrrvmrineiinrineines | v 392,401 | ..ocoveeee 392,401 | ........... 380,874 1,190 392,401 0 e 17,391 | 07/15/2041.
46625Y SG 9 |JP MORGAN COM MTG 2005-LD... ... | 11/15/2013. | MORTGAGE PAYDOWN.......ccvvrs | cerrvrrrerrernnineenninne | covvrirnnnns 24273 | v 24273 | oo 22,290 85 24,273 0 [ e 1,098 | 08/15/2042.
50075N AV 6 |KRAFT FOODS INC v | | 11725/2013.| CORPORATE REORG.........oovvvnns [ ovrrriernnireiesienis | ceviens 1,744,350 | ........ 1,500,000 | ........ 1,749,405 | ........... (28,891) [ oo [ e 1,659,323 85,027 85,027 | ...... 164,438 | 08/23/2018.
50075N BA 1| KRAFT FOODS INC......ooovmrriririirnriseiierienenenns ... | 11/25/2013. | CORPORATE REORG........cccovvvvern | cerrrrrrererineireennens | vevvenns 1,117,560 | ........ 1,000,000 | ........... 991,760 | ......c...... 993,711 ..703 994,414 | oo | e 123,146 | ....... 123,146 02/10/2020.
55263E CH 6|MBNA CORP SR MTN BE ... 1 03/01/2013. | VARIOUS..........ooromreerimnrienrsseienns [ everiieeiiseississiiies | oneieas 1,750,000 | ........ 1,750,000 | ........ 1,831,643 .1,751,868 (1,868) | cvvoovereerrrernes [ e 1,750,000 0 03/01/2013.
55616X AE 7 |MACYS RETAIL HLDGS INC.. ... | 10/16/2013. | WELLS FARGO........covvverererirmerinnns [ e | ovees 1,952,003 | ........ 1,750,000 | ....... 2,096,028 1,971,696 | e [ e (B88,783) | e [ s (L4 X)) N IO 1,902,914 | oo | s 49,089 | ......... 49,089 07/15/2015.
585515 AD 1|MELLON FDG CORP 1. | 03/21/2013. | USBCORP........ccooervnrvierirerernenienns v | v 1,069,260 | ........ 1,000,000 | ........... 958,410 1,506 988,722 80,538 .80,538 12/01/2014.
61745M VB 6|MORGAN STANLEY CAPITALI.. v | 12/13/2013. | VARIOUS........ovtrimrvneemnrincrrnnninnes [ e | oveennd 6,000,000 | ........ 6,000,000 | ........ 5,679,375 | .000ere05,721,668 | .ooveovevecies | 000000 263,863 | oo 263,863 5,985,531 | .ovvrerrverirrnns | erirenns 14,469 14,469 09/13/2045.
61747Y CL 7|MORGAN STANLEY... .| 02/06/2013. | BANC OF AMERICA.......coovvrvrrine | cerrrirernrineirnnnniens | cevnriens 523,555 | ........... 500,000 | ........... 499,550 10 499,813 23,742 23,742 01/26/2015.
61747Y DD 4|MORGAN STANLEY... ... | 02/06/2013. | DEUTSCHE BANK seeren 1,056,590 ..1,000,000 .999,010 21 999,342 57,248 .57,248 04/29/2016.
629568 AQ 9|NABORS INDS INC ... | 07/18/2013. | STERNE AGEE........ccoovveerirriiinees [ evereveeincinneiineines | v 561,200 | ........... 500,000 | ........... 499,600 23 499,784 v 81,416 61,416 02/15/2018.
652478 BX 5|NEWS AMER HLDGS INC.......ccovvvrvrvinrrirerierirnnes ... | 11/21/2013. | DEUTSCHE BANK........vvviviirines [ comrvreriririnciveiins | v 1,188,800 | ........ 1,000,000 | ........ 1,146,370 | ..........1,073,209 | ..oovvvoiriirrnens | e )| IR IR (16,000) [ ..oeovveerreeies | e 1,057,209 | ..oovovvvrvirvens | s 131,591 | ... 131,591 10/17/2016.
677415 CN 9|OHIO PWR CO. o1 09/01/2013. | MATURITY ...ocvvrririernnierienienens [ eomeeneeissiseisseniins | oveenne 1,000,000 | ........ 1,000,000 | ........... 999,200 | .ovoerrrer999,877 | oo | e 123 | e 223 | | e 1,000,000 0 09/01/2013.
72447X AA 5|PITNEY BOWES INC GLBL MTN .1 03/11/2013. [ JP MORGAN.......coovvvirerinrireriniiinns | cerrvrieeneiseinnnnnens | vevnniines 532,111 | o 500,000 | ........... 486,370 ..351 494,475 | oo | e 37,636 | ......... 37,636 01/15/2016.
7425A0 A5 9|PRINCIPAL LIFE GLBL | MTN. ... | 01/15/2013. | VARIOUS 2,500,000 ..2,500,000 | ........2,589,625 522) (522) 2,500,000 0 01/15/2013.
797440 BG 8|SAN DIEGO GAS & ELEC CO. ... | 09/12/2013. | JEFFERIES & CO.....oovvvvrrrrrrnnes [ e | v 2,734,150 2,500,000 | ........ 2,495,025 ..400 2,498,691 235459 | ....... 235,459 11/15/2015.
842400 ER 0|SOUTHERN CALIF EDISON CO ... | 10/17/2013. | CORPORATE REORG 2,023,534 | ........ 2,000,000 | ........ 1,991,720 | ... 1,998,842 | oo | 879 [ L879 [ | e 1,999,721 23,813 23,813 01/15/2014.
84755T AB 3| SPECTRA ENERGY CAP LLC 1| 09/15/2013. | MATURITY ...ocvvrririrnrierienienens [ eomeeneeinsiseiseniins | oveenne 1,000,000 | ........ 1,000,000 | ........... 998,350 999,741 | i [ 259 | JOV.L<1 N I IO 1,000,000 0 09/15/2013.
857477 AE 3| STATE STR CORP. ... 01/23/2013. | STIFFEL NICOLAUS.........ovvimrivvins | cervrireierisvissnnnins | vevniinns 525,690 | ........... 500,000 | ........... 499,525 99,854 | i |8 | 8 499,862 25,828 25,828 05/30/2014.
867914 AZ 6|SUNTRUST BKS INC ... | 04/30/2013. | SUNTRUST ceennn2,071,230 ..1,750,000 ..1,749,860 11,749,926 £ TSN IR 1,749,931 B 321,299 | ....... 321,299 09/11/2017.
871829 AK 3[SYSCO CORP. 11021122013, | MATURITY ..o | cevrerieeesinsenennnnes | eveniees 500,000 | ........... 500,000 | ........... 499,175 21 500,000 0 02/12/2013.
884903 AZ 8| THOMSON CORP. ... | 12/16/2013. | CORPORATE REORG.........ccccoeves [ vorerrrriirsnissieniies | oneinas 1,302,465 | ....... 1,250,000 | ........ 1,240,213 | 1000 1,247,173 | s | e 1,514 | 1514 | e | e 1,248,687 53,777 53,777 10/01/2014.
91159H GR 5|U S BANCORP MTNS BK ENT......cocovvrvrrireirnninne ... | 01/30/2013. | US BANCORP........cooovvvrrrierirneirnns [ e | v 3,665,410 | ........ 3,500,000 | ........ 3,506,000 | .o0ereen 3,501,779 | oo | e (116) | i (116) 3,501,663 | ..coovrvereniin | v 163,747 | ....... 163,747 05/15/2014.
91159H GT 1|U S BANCORP MTNS BK ENT 1. 01/23/2013. [ WACHOVIA. ......coovvviivirnrieinirirines | cernrineiennsinsennens | vvveene 1,041,730 | ........ 1,000,000 | ........... 995,290 | ..ovoreereen998,142 | i | v T2 [ 72 998,214 | oo | e 43,516 | ......... 43,516 11/20/2014.
92344S AP 5| VERIZON WIRELESS CAP LLC .| 11/29/2013. | CORPORATE REORG.........ocovvvens | covremrienreseiseeieni | cveeens 1,008,090 | ........ 1,000,000 | ........... 993,570 | ovooereren 998,447 | oo | e 1,302 | e 1,302 999,749 8,341 8,341 02/01/2014.
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92857TW AD 2|VODAFONE GROUP PLC NEW.........cccoomvvrrirennns .1 02/20/2013. | CITIGROUP.........ccorirrrinrrrnerirenis [ e | v 2,173,720 | ....... 2,000,000 | ........ 1,993,310 | ........... 1,998,067 | ...coovverrirnenne 132 | oo 2432 [ | i 1,998,199 | ..o | s 175,521 | ....... 175,521 01/30/2015.
92976B BL 5|WACHOVIA CMBS 2005-C22.. ... | 09/17/2013. | MORTGAGE PAYDOWN.......cccoevee [ wormrimrimerreniinines | v 116,200 | ..ccovvneee 116,200 | .ovvvvee 116,765 | .ooovernn 116,348 | s | e, (148) | covvvvvvrirrrirnns (148) 116,200 0 12/15/2044.
980888 AC 5|WOOLWORTHS LTD .| 06/19/2013. | CORPORATE REORG.......ccooevvies | covrrerreereeiesrienins | cevieeinas 375178 | ..o 370,000 | ........... 369,567 40 | o 40 369,798 5,390 5,390 09/22/2015.
984121 BV 4| XEROX CORPORATION o[ 10571572013, |MATURITY ..o [ | e 500,000 | ........... 500,000 | ........... 493,645 545 | .o ..545 500,000 0 05/15/2013.
02580Z AK 2| AMERICAN EXPRESS CDACRC.. C | 07/19/2013. | RBC DEXIA ..2,114,070 | ........2,100,000 | ........2,100,000 0 2,100,000 14,070 .14,070 06/06/2014.
064149 XN 2 |BANK NOVA SCOTIA HALIFAX. ... | C | 01/31/2013.| CORPORATE REORG.........ccccosvvee [ vrrrrmrirmrinerinnrinnns | v 415,000 | ........... 415,000 | ........... 414,876 | oo 814,935 | | s 1 1 414,936 64 01/31/2018.
13321L AF 5| CAMECO CORP .. | € 03/05/2013. | RBC DEXIA........cooerimriririirinniinns | cevvnerierienineinenns | cevieeenne 875,229 | .......... 815,000 | ........... 818,391 (VL)) IR (215) 818,952 56,276 09/16/2015.
136765 AK 0| CANADIAN WESTN Bl .. | C | 11/04/2013.| T D SECURITES. coe [ e | s 1,009,510 | ........ 1,000,000 | ........ 1,000,000 | ..cee0rre 1,000,000 | ovoooceonerrrrinns [ e [ e (U TR IR 1,000,000 9,510 11/04/2014.
23384N AG 2|DAIMLER CANADA FINANCE | C [ 03/13/2013. | CIBC.....oivrierieierrnricisnisieninnines | covervssessssssessssnens | cevnnrnenns 658,340 | ...........650,000 | ...........649,981 | ...........649,982 | ...ccooiiiviies | o] i 1 649,983 8,356 09/14/2015.
29290Z AH 3|ENBRIDGE GAS DISTR INC MT. C | 01/29/2013. | T D SECURITES 779,700 (1,059) 762,582 A7,118 01/29/2014.
316701 AA 9|FIFTH AVENUE LP .. | C | 08/05/2013. | CORPORATE REORG ..9,635 0 9,635 0 08/05/2021.
51925Z DR 5|LAURENTIAN BANK OF CDA 1o | € 1 07/19/2013. | LAURENT L. ....oovrvenremrireriresirseinnns [ eoemriesiesisisnssniens | cenvienns 501,355 | ...........500,000 | ...........500,050 | .............500,019 | ooorvrrrrrrrrmrians | coverrvrrnrnc(19) [ (19) 500,000 | ..oeverererrienes | e 1,355 | oo 1,355 02/14/2014.
628952 AJ 9|NAV CDA MTN CDS- .. | C 1 06/04/2013. | T D SECURITIES......cosvvoeerrerrierns | corereeeresreesiieeiiens | eeviae 2,114,873 | .......1,829,000 | .......1,975,320 | ..........1,947,852 | ..ovvovrrimernnns | cerrrrenene(T,198) [ o (U L5) ) O BN 1,940,656 | ...ccoovvvvereens | s 174,217 | ... 174,217 04/17/2019.
667869 AA 9 [NORTHWESTCONNECT GROUP .. | C | 10/31/2013. | VARIOUS LAAT28 | il AAT22 e | e (1) e | e (1) 14,721 (89) (89) 875 | 04/30/2041.
683244 AT 4|ONTARIO SCH BRDS FING COR ....| C | 06/25/2013. | VARIOUS .12, .12, . 212,708 | e 12,708 | s [ | e 0 12,708 0 515 | 06/25/2032.
775109 AR 2 |[ROGERS COMMUNICATIONS INC.....c.cocorirrvrrrines C [ 07/04/2013. |NBCS SECURITY ....ovvrnriervrineres | e | ceveienes 766,994 | ........... 720,000 | ........... 739,811 | oo 739,278 | o [ e (1,139) | o (1,139) 738,139 28,855 28,855 | ........ 26,377 | 09/29/2020.
78468G AA 3|SPLP/SP1SP | C | 1172012013, | SCOTIA.....oourerrrerierireererisnsines | veerrerssssinenienines | eoverienes 487,143 | .......... 500,000 | ........... 500,000 | ...vooerreres500,000 | cooeovionrircrirnes | e | s 0 500,000 | ..ovvoereerirans | e (12,858) | ........ (12,858) | ........ 14,967 | 06/15/2019.
89347Z AJ 6|TRANSALTA CORP MTN CDS... v | € 105/29/2013. | BMO CAPITAL.....oooevvrrerrrierieniies | corevieeisessissssiens | cvreinnns 442,468 | ... 425,000 | ........... 424,248 | ... 69 | i 69 424,832 | ..o | i 17,636 | ...c.... 17,636 | ........ 14,082 | 05/29/2014.
918423 AB  0[VW CRCDAINC....ccitiiiiiiiisiiriisississisenississisanienes C [07/19/2013. |[RBC DEXIA.......covvniinniiniiniinnnsiins | covnrensinssnnisssnninnes | connnennees 451,620 | .......... 450,000 | ........... 447,813 | .o 449,298 436 | ..436 449,733 | .o | v 1,887 | v 1,887 | oo 7,687 | 11/18/2013.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........vuuirrereiiessirsisiisssiiisis orissesssrs s sess s ens s st sas st snsnnees | o 111,416,024 | ..... 106,639,348 | ..... 107,438,243 | ....... 107,156,520 0] 143,815 | oo 0 | 143,815 | oo 0 | 107,300,330 |..ooovvennnnnad 0 [.. 4,115,699 |..... 4,115,699 | ...3,637,138 |..... XXX.oone
8399997. Total - BONAS - PAM 4. st | e 273,628,712 |..... 259,635,853 | ... 268,702,274 | ....... 253,856,853 | ...oovriiiiniad 0] . (582,010) | vvoovvvvvvirnead 0 s (582,010) 0 265,907,385 0 ... 7,721,327 | ..... 7,721,327 | ..7,500,931 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. N 52,971,836 | ...... 52,429,000 | ...... 53,237,160 | ..o [ | v [CARICT:) R (76,568) 53,160,593 | ...oovivirinnrs | o (188,757) | ...... (188,757) ] ...... 527,575 |..... XXX..oone
8399999. Total - Bonds 326,600,548 |..... 312,064,853 | ..... 321,939,434 | .......253,856,853 | ....ccooveenn0 | i (658,578) | ..vvovrnerenn0 | (658,578) | ..ooovverenenns 0] e 319,067,978 | ..ol 0 [... 7,532,570 |..... 7,532,570 | ...8,028,506 | ..... XXX......
Common Stocks - Industrial and Miscell
00817Y 10 8|AETNA INC 1o | 10/28/2013. | BONY ...ovvurirererineinerienrineenenes | cerea 40,000.000 | ........ 2474873 | oo XXX | v 1,449,284 | .......... 1,852,000 | ...... (402,716) | .cvvvevereereenens [ e | s (G A1) RN R 1,449,284 | ... | e 1,025,589 |..... 1,025,589 | ........32,000 |..... XXX......
023135 10 6|AMAZON COM INC .1 01/30/2013. | BNY BROKERAGE...........cccovuvevirnie | cvrins 10,000.000 2,696,143 | ... XXXoovrioer | v 1,802,314 .2,508,700 | ...... (706,386) | ....ovvovereererrrenes [ eevervrrneirernnins [ v (706,386) | ...oovvvveerrires | vevvereine 1,802,314 | oo | e 893,829 | ....... 893,829 | ..o [ e XXX......
037833 10 0|APPLE COMPUTER ... | 10/18/2013. | BONY. 10,000.000 ..4,994,857 ..5,753,744 5,321,730 432,014 ..432,014 5,753,744 +.r.(758,887) | ......(758,887) | ........87,500 |..... XXX......
057224 10 7|BAKER HUGHES, INC.........coocommrinrrinrinciieeineenne ... | 01/25/2013. | BNY BROKERAGE..........ccosveemmrres | cerirne 40,000.000 1,831,183 | .o XXX | s 1,933,932 .1,633,600 | ...... 300,332 300,332 [ .ovveerrerienes | e 1,933,932 | oo | e (102,749) | ...... QL) ) IR I XXX......
125509 10 9|CIGNA CORP. 10| 09/13/2013. | BONY....tvouririerirrieiieninenienes | ceviens 10,000.000 | ........... 834,722 | oo, XX s | i 840,569 | ..o | s | e | e 0 640,569 | .....ocvrvrrin | e 194,153 | ....... 194,153 | oo | o XXX......
126650 10 0| CVS CORP......cvvurirreieireiierteseseeteeiseesssienises ... | 01/15/2013. | BNY BROKERAGE..........cosvemmrrnes | cerinnee 80,000.000 | ........ 4,119,548 | ......... XXX | s 3,742,312 | ...........3,868,000 | ...... (125,688) 3,742,312 | oo | v 377,236 | ....... 377,236 | .ovvevvenciinnes [ o XXX......
127387 10 8|CADENCE DESIGN SYSTEMS INC ....c.ccorvvvvrvre | ooe 01/17/2013. | BNY BROKERAGE..........c.cocevrmvner | o 200,100.000 | ........ 2,808,275 | ......... XXX oo | v 2,381,783 | ..........2,703,351 | ...... (321,568) | ... 2,381,783 | .o | e 426,492 | ....... 426,492 | ..ooviiiniens | o XXX......
143658 30 0|CARNIVAL CORP ... | 06/26/2013. | BONY. 90,000.000 ..3,053,751 ..3,232,725 (76,575) 3,232,725 wen(178,974) | ......(178,974) | ........57,500 |..... XXX......
148887 10 2|CATAMARAN CORP oo .1 09/18/2013. | VARIOUS..........ovvumrinrirnrrinnrineinns | aeviens 18,000.000 | ........... 970,155 | ..cocoee XXX i | s 839,992 839,992 | ..o | e 130,164 | ....... 130,164 | oo | e XXX......
191216 10 0|COCA COLA CO ... | 04/16/2013. | CITIGROUP........cccovrvrrrierirererninns | e 50,000.000 | ........ 2,105,208 |......... XXX | v 1,879,250 | ...........,812,500 | ..00ee086,750 | ..o [ e | errerree86,750 | i [ e 1,879,250 225,958 225,958 ,000 |..... XXX.....
263534 10 9|DU PONT (E.I) DE NEMOURS........cccovvvmrrrrerirnens ... | 04/23/2013. | VARIOUS.........ocoommrvrmrimmrenernneinnns | e 142,000.000 | ........ 7,328,325 | ......... XXX | s 7,550,225 1,164,485 | ..ocoovivcicins | e 7,550,225 | oo | s (221,900) | ...... (221,900) | ....... 61,060 |..... XXX......
31428X 10 6|FEDEX CORP o | 11/15/2013. [ VARIOUS.........cooviiiernriniierniinnes | vvvees 40,000.000 | ........ 5,244,909 |......... D,9.9 CHN I 3,593,016 )| TSN ISR TN (75,784) 3,593,016 | ..covvvvvrercirens [ o 1,651,893 |..... 1,651,893 17,600 | ..... XXX......
345370 86 0|FORD MTR CODEL... ... | 12/18/2013. | VARIOU ..500,000.000 ..7,903,992 ..5,380,000 ) 1,095,000) 5,380,000 2,523,992 |..... 2,523,992 ..160,000 |...... XXX......
38259P 50 8|GOOGLE INC ... 10/18/2013. | BONY.... B [ 3,000.000 3,005,746 1,788,710 ) TR UURORRRRON U (333,431) | ovveveereeins | s 1,788,710 [ .o | e 1,217,037 |..... 1,217,037 | oveoveecieeins [ e XXX......
452308 10 9|ILLINOIS TOOL WKS INC ... | 06/26/2013. | BONY. 33,400.000 2,285,379 |......... XXX | e 1,543,047 . J007) | covonvereeerienes | v [ v (488,007) | . 1,543,047 |... IO 742,331 | ... 742,331 | ........ 25,384 |..... XXX......
459902 10 2|INTERNATIONAL GAME TECHN.... ... | 04/16/2013. | JP MORGAN........coooomrirmrrrnrirnrrnnns | crn 100,000.000 | ........ 1,622,194 |......... XXX | s 1,151,610 1,417,000 | ...... (265,390) | ..vvvverrereniens [ e | s (265,390) | . 1,151,610 |... B 470,584 | ....... 470,584 | ........ 15,000 |..... XXX......
46120E 60 2|INTUITIVE SURGICAL INC. ... 01/17/2013. | BNY BROKERAGE...........ccovvvirirs | ovirrenns 4,000.000 | ........ 2,046,373 | ......... D99 N I 1,984,709 .1,961,480 23,229 | oo | s 23,229 | o e 1,984,709 | .ooovvvvcrinn | vrereen81,664 | 181,664 | oo | e XXX......
478160 10 4|JOHNSON & JOHNSON ... | 05/14/2013. | JP MORGAN JOOT [ 30,000.000 | ........ 2,600,042 |........ XXX | v 2,103,006 | ...........2,103,000 | ...occovrvrrrnec (62 TR SO 6 2,103,006 | ....oovvvrereniers | v 497,036 | ....... 497,036 18,300 |..... XXX......
50076Q 10 6|KRAFTFOOD INC .o .1 08/02/2013. | VARIOUS.........ovviiirmrneireirernins | v 90,000.010 | ........ 2,876,596 |......... ) 0,9, SO I 2,786,498 | ........... 3,937,702 | ...(1,256,213) | cvvovereriniiens | e | i (1,256,213) 2,786,498 | ...ooovvverivinns | e 90,098 | ......... 90,098 | ........ 46,700 |..... XXX......
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58155Q 10 3 |MCKESSON CORP........ccccovvmriirrmiiiirerineiinineieiins 1 1212312013, [ BONY ..o | e 90,000.000 | ...... 13,120,600 | ........ XXXeooovrre | verrne 7,075,947 | .covvvue 8,726,400 | ...(1,650,453) | ....vvovverernirees | v | e (1,650,453) [ ..vovvrererini [ e 7,075,947 | oo | 6,044,653 | ..... 6,044,653

594918 10 4 |MICROSOFT. oo | 04/23/2013. | BONY....covvvvuririreienirernerieninenes | v 150,000.000 | ........ 4,422,241 | oo XXX | s 4,592,985 4,006,455 | ....... 586,530 | ...vvvrrrerireries | s 586,530 | ...vveurrierirenes | e 4,592,985 | ...covvvvirens | e (170,744) | ...... (170,744)

609207 10 5|MONDELEX INTL INC NPV A. v | 1171412013 | VARIOUS.........ooevvvrimeimncenerisseinnes | v 390,000.000 | ........ 8,451,456 | ... XXXoiorvens | v 7,975,295 19,169,200 | ...(1,737,711) | ovvovreververnes [ e | v (1,737,711 | oo [ e 7,975,295 | oo | v 476,161 | ....... 476,161

64110D 10 4|NETAPP INC 1 06/27/2013. [ BONY ... | eveees 60,000.000 | ........ 2,275,262 | ...oc.. XXXKevvves | e 2,176,200 .2,013,000 | ....... 163,200 | oo [ | e 163,200 2,176,200 | ..cvvvvervcris | v 99,062 | ......... 99,062

678026 10 5|OIL STSINTLINC ... | 07/31/2013. | VARIOU 90,100.000 ..8,495,590 ..7,070,640 5,372,654 553,422 |.... . 553,422 | .ovvveveernni | v 7,070,640 | ... 1,424,950 | ... 1,424,950

681919 10 6 OMNICOM GROUP INC.......cccovvvrirririririeriiieirenns ... | 07/09/2013. | VARIOUS........cooovvirnrrirniernrinies | e 70,000.000 4,115,946 | ... XXXoooooors | o 2,990,893 .3,497,200 | ...... (506,307) | ...voocverrerriinns [ e | s (506,307) 2,990,893 | .oovvirrieiins | e 1,125,053 | ..... 1,125,053

74005P 10 4 [PRAXAIRINC oo | 04/29/2013. | BONY...otvvurirrieririnerienineeirenes | ceviane 20,000.000 | ........ 2,278,967 | ..o XXX v | v 2,130,432 .2,189,000 | ........ (58,568) | ...vvverevrreerries [ e | e (58,568) 2,130,432 | oo | e 148,535 | ....... 148,535

848574 10 9|SPIRIT AEROSYSTEMS HLDGS........cconvverneirrrinne w. | 11/18/2013. | VARIOUS.........oevvervmrimnrineeinseinnns | v 298,200.000 | ........ 7,587,537 | oot XX | e 6,885,618 .5,060,454 | ..... 1,825,164 | ...oovvenrinernes [ e | s 1,825,164 6,885,618 | ..oovvverrererens | v 701,919 | ... 701,919

855244 10 9|STARBUCKS CORP 1] 08/01/2013. [ BONY ....vvviiiiriersieiserseienins | eveees 25,000.000 | ........ 1,835,758 |......... D99 N I 1,162,710 | ..........1,340,500 | .....(177,790) | .cooeverrrrrrnrerne [ ererineverereees [ e (177,790) | vvovvvvireries | e 1,162,710 | oo | e 673,048 | ...... 673,048

883556 10 2| THERMO ELECTRON CORP.. ... | 04/15/2013. | BONY. ..2,200.000 .183,613 .136,675 . (3,641) 136,675 146,938 146,938

88732J 20 7|TIME WARNER CABLE INC.... .. 03/18/2013. | BONY 23,500.000 2,193,467 | ..o XXXorrirvens | i 2,178,333 | ......... 2,283,965 | .....(105,632) | ...cvvouvrierierins | e | e (105,632) 2,178,333 15,133 15,133

918204 10 8|V.F. CORP. 1o | 08/22/2013. | BONY....ooomririrrererieerseeserinenes | vevienens 8,000.000 | ........ 1,624,382 | ... XXX | s 1,280,019 | .00 1,207,760 | 072,259 [ oo [ v | e 72,259 | oo [ v 1,280,019 | .o | s 244,363 | ....... 244,363

91913Y 10 O0|VALERO ENERGY CORP........cosvvurrrrrrrnrrierircens v | 1112712013 | VARIOUS.......coovvvrirceienineineiies | aeris 40,000.000 | ........ 2,836,805 |........ XXX | e 2,653,898 | .vouvinrieineiienins | e | e | e 0 2,653,698 | ...oovvverinii | e 183,108 | ....... 183,108

931142 10 3|WAL-MART STORES INC | 1111172013, [ VARIOUS.........oooiiinnineicirerniinnes | v 110,000.000 | ........ 8,123,758 | ......... D,9.9 N I 7,976,167 | ...........7,505,300 | ....... 470,867 | oo | e | e 470,867 | ..o | e 7,976,167 | .oovvvervcnes | v 147,591 | ... 147,591

959802 10 9|WESTERN UNION CO v | | 02/01/2013. | VARIOUS.........ovvverirernerernenrsninnes | v 300,000.000 | ........ 4,072,259 |........ XXX | v 4,083,000 | ..ovree 4,083,000 | .ooeoniirrirrinns [ e | e (U TR IS 4,083,000 | ..oovercrriris | e (10,741) | ........ (10,741)

G29183 10 3| EATON CORP.......covverrereieireieeeieieisseeieeiesienas 1o [ 02/28/2013. [BONY ..o | e 30,000.000 | ........ 1,863,999 |......... 9,9, SR [ 987,051 | .......... 1,625,400 | ...... (638,349) | ... [ e [ (638,349) 987,051 | oo | e 876,948 | ....... 876,948

G6359F 10 3|NABORS INDUSTRIES LTD. . [10/23/2013. [ BONY.....ooiereerierrierierirsenserines | e 100,000.000 | ........ 1,697,040 |......... XXX | v 1,250,110 11,445,000 | ...... (194,890) | .vvvverrerceiens [ reererererseeienis | e (194,890) | ..vooverrereerns | e 1,250,110 [ .ovveercrrens | s 446,930 | ....... 446,930

H27013 10 3|WEATHERFORD INTERNATIONAL v | 11706/2013. | BONY ...voieireeiseiseiieeissineees | cevi 90,000.000 | ........ 1,539,836 |......... XXX | s 1,115,586 .1,007,100 | ....... 108,562 | .ooouveervreiieies | e | oo 108,562 1,115,581 [ e | s 424254 | ... 424,254

008474 10 8[AGNICO-EAGLE MINES  ....cooovvvvvicrvicciieis C [ 09/18/2013. | VARIOUS.........coovvrvrmrirircirernnins | cvrveene 14,000.000 | ........... 427,440 | ......... D99 SN I 599,713 | ... 729,820 | ...... (130,107) | cvvoevrervrrererrvnnns [ v v (130,107) 599,713 [ oo | e (172,273) | ...... (172,273) | .

05277B 20 9|AUTOCANADA INC C | 09/18/2013. [ VARIOUS........ooomrvreerirerneiserinenes | cernerennd 9,900.000 | ...ovnee 331,179 | .....ee. ) .9 I IO 247,500 | ..o | e | e | s 0 247,500 83,679 83,679

05534B 76 O[BCEINC e C | 04/12/2013. | CIBC....ovvvnerrrireiniiesineriseisniins | cereeens 15,600.000 | ........... 730,156 |......... ). I IO 428236 | .............665,028 | ...... (236,792) | .cvoveverrireiienne [ e | e (236,792) 428,236 | ..o | 200301,921 |

064149 10 7|BANK NOVA SCOTIA HALIFAX.. ... | C | 09/18/2013. | VARIOUS 23,400.000 | ........ 1,370,038 |......... XXX | v 1,252,367 | ...........1,344,564 | ........ (92,197) | oververrreerrnes [ | e (92,197) [ overrvvrerenes | e 1,252,367 | .ocoovvvvvienens | e 117,671 | i

067901 10 8|BARRICK GOLD CORP | C [ 01/30/2013. | CS FIRST.....cvriieerreierirererseirens | v 16,700.000 | .......ce 549,554 | ..o XXX vvivenn | i 427,651 | .............581,494 | ... (153,843) | ..ocvoveeeerirens [ v [ v (153,843) 427,651

112585 10 4|BROOKFIELD ASSET MANAGE - CL A.. ... | C | 08/29/2013. | VARIOUS 22,400.000 | ..coovee 848,958 | ... XXX..oovors | e 686,278 | .............816,256 | ...... (129,978) | ..o [ e | s (129,978) 686,278

112900 10 5|BROOKFIELD PPTYS CORP ... | C | 09/18/2013. | VARIOUS 28,700.000 | ...covveer 494,115 | oo XKX o | s 469,849 | .............486,752 | ....... (16,903) | ..vvveerrrrrrnes [ e | e (16,903) 469,849

124765 10 8|CAEINC | C [ 12112/12013. | VARIOUS.........covriiirreriineirernns | e 3,300.000 | .ooovernne 39,475 39,013 5,782 | oo [ e 5,782 39,013

125491 10 0|CIFINANCIAL CORP C | 01/17/2013. | UBS SEC 15,500.000 | .. .399,912 .302,545 302,545

13321L 10 8| CAMECO CORP .. | C [09/18/2013. [ VARIOUS........cosvvreremreenrirncrrinnis | oveenns 21,100.000 | ........... 427,259 | oo e XX s | s 433,016 | oo A13777 | e 19,239 |.... 433,016

136375 10 2| CANADIAN NATL RY CO.... ... | C [09/18/2013. | VARIOUS.........ovvoirerriririnirverres | ceriens 19,600.000 | ........ 1,993,950 |......... XXX | v 1,266,304 | ...........1,770,468 | ...... (504,164) | .....ocvvrrerreens [ e | e (504,164) | .....ocvvvverrrers | e 1,266,304 | ..ooovvvvirrens | s

136385 10 1|CANADIAN NAT RES LTD.. . [ C [09/18/2013. [ VARIOUS.........ooovvemremerenrirneiinniins | oveenne 18,300.000 | ........... 582,825 | ..ocoe XKX o | i 610,849 610,849 | ..oooovrerrien | e

137576 10 4|CANFOR CORP C [ 02/08/2013. | VARIOUS.........coovvervrmrirircirerniins | v 10,700.000 | ........... 195,947 | oo XXX | e 131,586 131,586 | oo | v

15118Q 10 9|CELTIC EXPL LTD C | 03/04/2013. |ROYAL TRUST.. 19,300.000 | .. .524,960 274,481 274,481 250,479

15135U 10 9[CENOVUSENERGY INC  .oooovovircieiscieinas C | 09/18/2013. | VARIOUS........coooiverinerirncrirerirnces | cereeens 11,600.000 | ........... 352,498 | ... XXX oovvirs | s 375,039 375,039 (22,541) | .oovc (22,541)

22576C 10 1|CRESCENY POINT ENERGY TRUST.......ccoevvrnec C | 09/18/2013. [ VARIOUS........coomrvrerrrriirenirrenes | cererenns 8,100.000 | ........... 309,190 | ..ooeee XXX | v 304,074 304,074 5,116 5,116

25675T 10 7|DOLLARAMAINC C | 09/18/2013. [ VARIOUS........coomrvrrerreerneiseinenes | cernerennd 9,900.000 | ..covnee 771,810 | oo XX | s 369,301 369,301 | .oovverreeriens | s 402,509 | ....... 402,509

265270 20 7 |DUNDEE REAL ESTATE INVESTMENT. .[C 1 01/16/2013. | RBC DEXIA........ccorervrieernrireirnernies | v 11,600.000 | ........... 437,813 | oo XXX [ s 419,823 419,823 17,990 | ... 17,990

286181 20 1|ELEMENT FINANCIAL CORP C | 09/18/2013. | VARIOUS.. 39,300.000 | .. .503,802 .222,045 222,045 81,757 81,757

292505 10 4|ENCANA CORP C [ 12/11/2013. | VARIOUS.........coovivemrrircirerniins | e 50,400.000 | ........... 918,150 1,152,900 | ..............990,864 | .......162,036 | .....ccooririmrer | vervrrrnrrerinrnes | e 162,036 | oo e 1,152,900 | .o | e (234,750) | ...... (234,750)

29250N 10 5|ENBRIDGE INC C | 12/16/2013. | VARIOUS........ccoorvvirirerrnerirerinces | e 30,100.000 | ........ 1,340,855 |........ XXX | e 1,200,477 | .00 1,294,902 | ..o (94,425) | oo [ e | e (94,425) [ ..o | e 1,200,477 | .ovvovvvverrens | s 140,377 | ....... 140,377

318071 40 4|FINNINGINTLINC s C | 10/10/2013. | VARIOUS........coooirurinrrinerirerinees | cereens 19,000.000 | ........... 425675 |......... ) .0, I IOV 471,807 | oo 466,830 | i, 977 | s [ e 4,977 471,807 | .o | e (46,132) | ........ (46,132)

375916 10 3|GILDAN ACTIVEWEAR INC .. | C [09/18/2013. | VARIOUS.........oocovrrrrrerveermrreirnens | vrvirins 9,200.000 | ........... 434,848 | ......... D99, SR IS 232,398 | ..oioieenn334,236 | ......(101,838) [ ..o [ [ e (101,838) 232,398 202,449 202,449

380956 40 9|GOLDCORP INC .| C | 12/16/2013. | VARIOUS........cccorvvirerrerrrerireninees | cereens 18,100.000 | ........... 493,381 |......... ) .9, I IO 680,835 | ..ovoerrer861,917 | 118,918 | s [ v | s 18,918 680,835 | ..ovverveiirenns | v (187,453) | ...... (187,453) | .
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39945C 10 9|CGI GROUP INC C | 09/18/2013. | VARIOUS...........cocovvrirrriniriccris 47,700.000 1,577,858 996,624 (97,614) | evvvvererrrines [ e | e (97,614) 996,624 | .....ccvverinii | v 581,235 | ....... 581,235 | ..ovveererrcrinnes [ o XXX......
444218 10 1{HUDSONBAY CO .o C | 12/05/2013. | VARIOUS 27,900.000 | ........... 499,134 474,300 7,812 474,300 | ..o | 24,834 | .....24,834 | ........8,353 | ..... XXX......
450913 10 8|IAMGOLD CORP. C | 02/04/2013. |NBC CLEAR.. 31,000.000 | ...coonee. 263,379 353,090 353,090 [ .ovrrrrreriiens | venenn (89,711) | ........(89,711) | ..........3,814 | ... XXX......
45823T 10 6|INTACT FINL CORP SUB RCPT .| C 109/18/2013. | VARIOUS........oovvmrrrirririrerinrirrernnn | vvirnnnnd 6,500.000 | ........... 397,439 407,937 (13,068) [ ..vvoverrrrrirines | crrveerenresisserenes | ceererennnd (13,068) 407,937 | oo | e (10,498) | ........(10,498) | ........10,380 |..... XXX......
539481 10 1|LOBLAW COSLTD. C | 09/18/2013. | VARIOUS 22,700.000 ..1,092,181 .765,802 186,009) (186,009) 765,802 326,378 | ......326,378 | ........11,308 |..... XXX......
552704 10 8|MEG ENERGY CORP. .o | C [ 09/18/2013. | TD WATER......ovviriinrircierins 10,400.000 | ....coeee 357,854 343,200 | ............343,200 | ..cooovriirvriins 343,200 | .oovvvriieirens | s 14,654 | ... 14,654 | oo | e XXX......
554282 10 3|MACDONALD DETTWILER & ASSOC.........ccccuuveuee C | 09/19/2013. [ VARIOUS........coovvvreriimniiriniinenes | e 2,300.000 | ..coonee 185,375 130,235 | ..............128,708 | ........... 1,527 |.... 1,527 130,235 55,140 | ........55,140 | ..........3,185 |..... XXX......
559222 40 1|MAGNA INTL INC C | 09/18/2013. [ VARIOUS........coomrvrrerrrerneineineies | cernerinad 9,100.000 | ..cooneeer 751,216 282,566 (169,522) | ... (169,522) 282,566 | ...ooericriens | s 468,650 | ......468,650 | .........6,903 |..... XXX......
56501R 10 6| MANULIFE FINANCIAL CORP ...|C | 09/18/2013. | VARIOUS 53,100.000 | ........... 778,484 711,443 (40,738) [ vvorererrerririens | verveererrnnisnerenes | cvererenend (40,738) 711,443 .67,041 67,041 | .........1,040 |..... XXX......
633067 10 3|NATIONAL BANK OF CANADA .. C | 07/09/2013. | VARIOUS.. 12,500.000 .931,551 .936,003 (29,497) (29,497) 936,003 .(4,453)] . .(4,453) ........31,625 |..... XXX......
699320 20 6|PARAMOUNT RES LTD ...|C | 09/18/2013. | VARIOUS... 13,700.000 465,308 446,716 8,316 446,716 v 18,592 18,592 | e | e XXX......
717046 10 6|PEYTO EXPL & DEV CORP NEW... .. | C | 09/18/2013. | VARIOUS... 21,300.000 | ........... 624,225 453,620 | ............ 489,687 | .......(36,087) | cooorroreririririins | v [ e (36,067, 453,620 | ...ooovverererinnn | e 170,605 | ....... 170,605 | ........11,830 |..... XXX......
73755L 10 7|POTASH CORP SASKINC .. |C | 09/18/2013. | VARIOUS... 37,200.000 | ........ 1,196,929 1,366,665 (139,191) | evvrverirnees [ e 1,366,665 | ...cooveeriiens | cerne (169,736) | ...... (169,736) | ........31,755 | ..... XXX......
74022D 30 8|PRECISION DRILLING CORP .. |C | 11/13/2013. | VARIOUS... 49,400.000 | ......c.... 523,220 392,565 | .........ee.i406,068 | ........(13,503) [ .oovovrericirins v [ (13,503 392,565 | .ovvverervinis | v 130,655 | ....... 130,655 | .......10,473 | ..... XXX......
74339G 10 1|PROGRESSIVE WASTE SOLUTION . .... | C | 09/18/2013. | VARIOUS... 16,700.000 | ........... 423,832 357,575 (1,142 357,575 | .ovvvverirerrnee | e 66,258 | ......... 66,258 | ..........7,014 |..... XXX......
775109 20 0[ROGERS COMMUNICATIONS .......ccoovvvrmririrnrirnns C [ 07/26/2013. | VARIOUS.........oovirreirirreriricirnns 44,000.000 2,013,934 1,525,864 (461,176) | ovovervveries | e 1,525,864 | ...oovvovvvvrriis | o 488,070 | ....... 488,070 | .......45,891 | ..... XXX......
780087 10 2|ROYAL BK CDA MONTREAL QUE .. | C | 09/18/2013. | VARIOUS 32,500.000 | ........ 2,092,825 | ... XXXerivens | o 1,571,133 (374,967 | oo | e 1,571,133 [ e | s 521,692 | ....... 521,692 | ........50,118 |..... XXX......
78460T 10 5|SNC-LAVALIN GROUP INC .. | C | 04/17/2013. | VARIOUS........coconvvrrrirrirericrienes 16,700.000 | ........... 714,117 657,879 | ....ccce0...873,344 | L (15465) | oo [ e [ (15,465 657,879 | .o | e 56,238 | ......... 56,238 | ..........2,553 |..... XXX......
81373C 10 2|SECURE ENERGY SERVICESINC .. ... | C [ 09/18/2013. | VARIOUS 23,700.000 | ....cc..e 327,181 199,631 ...(35,473 199,631 | oo | e 127,550 | ....... 127,550 | ..........1,268 | ..... XXX......
820439 10 7|SHAWCORLTD v | C 1 09/18/2013. [ VARIOUS........cooorvririnereniseineies | cerveris 7,600.000 | ........... 326,638 239,143 ....(57,181 239,143 | .o | s 87,495 | ........ 87,495 | .........9,898 | ... XXX......
82509W 10 3|SHOPPERS DRUG MART CORP.........cccvuvrvrrrrnene C | 09/18/2013. | VARIOUS........coovrrvrirrrieiierienes 10,400.000 | ........... 611,874 444,679 (441 444679 | .o | e 167,195 | ....... 167,195 | .........8,684 |..... XXX......
867224 10 7|SUNCORENERGY INC ....cooovrvimrirerrriirincriens C | 09/18/2013. | VARIOUS... 18,300.000 | ........... 646,401 431,147 (167,446 431147 | e | v 215254 | ....... 215254 | .........6,039 |..... XXX......
8676EP 10 8|SUNOPTAINC, C [ 11/07/2013. | VARIOUS... 176,200.000 1,697,611 992,006 992,008 | ..voucverrereins | e 705,605 | ....... 705,605 | ..o [ cenae XXX......
878742 20 4| TECK COMINCO LTD......couurvemrrierierirrerseinniinns C | 08/27/2013. [ VARIOUS........coovvvririrniirinrirenis | e 8,200.000 | ........... 209,206 228,278 228,278 (19,072) (19,072)| ..........3,690 |..... XXX......
87971M 99 6| TELUS CORP C | 09/18/2013. [ VARIOUS........coomrvreerrerieissinenes | cerveris 1,108.000 | ........... 460,721 456,556 (20 456,556 ..4,165 4,165 | .............585 | ... XXX......
884903 10 5| THOMSON CORP. C | 09/25/2013. | VARIOUS... 14,500.000 520,964 405,295 | ..o 17,310 | oiiis(12,015) [ oo [ e | e (12,015 405,295 | ..o | e 115,669 | ....... 115,669 | .......13,275 | ..... XXX......
88706M 10 3|TIMHORTONSINC ... C | 09/18/2013. | VARIOU ..9,900.000 .570,150 .379,347 ..(104,070; 379,347 90,803 | ....... 190,803 | ..........6,110 |..... XXX......
891160 50 9|TORONTO DOMINION BK ONT.. .. | C | 11/01/2013. | VARIOUS... 30,000.000 | ........ 2,637,224 2,154,174 (358,326 2154174 | oo | v 483,050 | ....... 483,050 | .......66,771 |..... XXX......
89156V 10 6| TOURMALINE OIL CORP... .. | C [ 09/18/2013. | VARIOUS... 21,100.000 | ........... 867,118 522,393 (136,560 522,393 | .cooverrriveriens | s 344725 | ... 344,725 | oo [ e XXX......
89353D 10 7|TRANSCANADA CORP .. | C [ 10/29/2013. | VARIOUS... 23,000.000 | ........ 1,066,287 959,828 (121,632 959,828 | .....cevverrenr | e 106,459 | ....... 106,459 | ........27,140 |..... XXX......
895945 10 3|TRICAN WLL SERVICE LTD ...|C | 12/18/2013. | VARIOUS... 43,300.000 | ...cocene 588,248 508,975 | ....ce0eerein.568,096 | .ereii(59,121) [ o v [ (59,121 508,975 | .coocvevivcins | e 79,273 | 79,273 | ... 12,990 | .. XXX......
91911K 10 2|VALEANT PHARMACEUTICALS INTL.... .| C | 09/18/2013. | VARIOU 10,900.000 ..1,030,171 .387,727 (259,079 387,727 | .oovovvvvieriinn | 20 842,444 | 642444 | oo | e XXX......
98462Y 10 0|YAMANA GOLD INC C | 09/18/2013. | SCOTIA 17,300.000 | ...ccooeee. 203,192 210,209 210,209 1,182 ... XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous... 178,976,424 148,548,777 .(9,236,521) | vvovienieeen0 [ o0 | (9,236,521) | . 148,548,772 | ... ...30,427,651 |...30,427,651 | ...1,566,257 |..... XXX.oone
9799997. Total - Common Stocks - Part 4 178,976,424 148,548,777 .(9,236,521) | vveviinnennn0 |0 | (9,236,521) | . 148,548,772 | ... ...30,427,651 |...30,427,651 | ...1,566,257 |..... XXX..on
9799998 Total - Common Stocks - Summary ltem from Part 5....... 36,726,956 33,158,164 [ ..o | v 33,158,164 | ......cccevrvrna. | o 3,568,793 |..... 3,568,793 | ...... 219,321 |..... XXX......
9799999. Total - Common Stocks. ..215,703,380 ..181,706,941 .(9,236,521) | vvvvvinnenen0 [ o0 | (9,236,521) | . 181,706,936 | ... ...33,996,444 |...33,996,444 | ...1,785,578 | ..... XXX..oone
9899999. Total - Preferred and Common Stocks 215,703,380 181,706,941 ..(9,236,521) | ... 20 (9,236,521) | . 181,706,936 | ... ...33,996,444 |...33,996,444 | ...1,785,578 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............c..eiviiviriririiiiiiiins coieiitiiesieeessenissessesssessseess ettt ssessees 542,303,928 503,646,375 ..(9,236,521) | ....... (658,578) | ..oovvvrrernc. 0. (9,895,099) 500,774,914 |................ 0 |..41,529,014 |..41,529,014 | ..9,814,084 |..... XXX......
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Bonds - All Other Government
135087 A5 3| CANADA GOVT C | 08/28/2013 | VARIOUS. 10/30/2013 | VARIOUS.........oocovvviirreireriinnes | e 22,657,000 | ....... 22,627,821 | ....... 22,634,681 22,632,316 | ..ovvorrieriienns | e 4,494 4,494 2,365 2,365 | ....... 83,902 |..... 37,254
135087 YU 2|CANADA GOVT C | 09/19/2013 | VARIOUS. o | 11/29/12013 [ VARIOUS.......cooovvirererineenenins | cvvi 14,561,000 | ....... 14,727,988 | ....... 14,705,199 | ......... 14,689,666 | ......covuvvvreries | v (G175 7272 | RO TN (38,322) [ ..uvvruerrires | e | v 15,532 | v 15,532 | ... 156,377 |..... 71,146
135087 ZQ 0| CANADA GOVT C | 08/07/2013 | NBCS SECURITY .| 1210412013 | VARIOUS........oovvervrieeiniiniires | wveiees 1,756,000 | ......... 1,827,504 | ......... 1,828,713 | oo 1,820,026 | ...cocovvvvicirins | e (7,478) (7,478) 8,688 8,688 |....... 62,625 |..... 21,697
135087 ZU 1| CANADA GOVERNMENT.......ccivieririnnrnerieniiens C | 07/05/2013 | VARIOUS. 11/06/2013 | NBCS SECURITY. ...12,710,000 | ....... 13,278,220 | .......13,034,105 13,250,707 .(27,513) [VAESYK) ) I (RN [N (216,602)] ...... (216,602) | ..... 206,134 |..... 65,051
1099999. Total - Bonds - All Other Government.... 51,684,000 | ....... 52,461,533 | ....... 52,202,698 52,392,715 | o0 | s [(LXHE)] — 0 [ (68,819) [ ..ovovvennnnd 0] s 0] ... (190,017) [ ...... (190,017)] ..... 509,038 |...195,148
Bonds - Industrial and Miscellaneous
56502Z AE 7| MANULIFE FINANCIAL CORP ......cccooviimriinrinnes |C ‘ 01/29/2013 [ T D SECURITES........ccccoewenueenne | 05/31/2013 [ VARIOUS.....coovviviinrinininniiseinne [ cerrnnin 745,000 | ..ooovnnee 775,627 | oo 769,138 | oo 767,878 [ALE) ] s IR [ 1,260 [ oo 1,260 | ....... 18,537 | ...... 6,096
3899999. Total - Bonds - INdustrial @aNd MISCEIANEOUS...............oeiiiiiiiiiiiiiieiis ittt ettt ettt ettt s bbb sseseben et esetssesesensesesessnsesesansesessnsaseses | teriserenas 745,000 | ..o 775,627 | oo 769,138 | .o 767,878 (7,749) 0 [\ 1,260 | ..cocenee 1,260 | ...... 18,537 | ...... 6,096
8399998. Total - Bonds 52,429,000 .53,237,160 | .......52,971,836 53,160,593 .(76,568) | ... (188,757) | ......(188,757) | ..... 527,575 |...201,244
C on Stocks - Industrial and Miscell
00817Y 10 8[AETNAINC....ccovvviirirercireriesreesenieesseisesiene ... | 04/17/2013 | VARIOUS. 10/28/2013 | BONY.....corverrrcrenerierienirseens | ceeens 50,000.000 | ......... 2,783,210 3,313,687 2,783,210 0 | v [ e | s 530,477
125509 10 9| CIGNA CORP. ... | 04/17/2013 | MERRILL LYNCH 09/13/2013 [ BONY ...cvvuerreireireresninensenes | cevees 30,000.000 | ......... 1,940,457 | ......... 2,504,167 | ..ccooneee 1,940,457 0 563,710
148887 10 2|CATAMARAN CORP ...| 06/17/2013 | CS FIRST.... 08/27/2013 | FIDELITY CAP......cvvvvvvrerviinns | crrvrins 5,200.000 285125 | ...ccoouee. 309,338 285,125 0 [ o | e | e 24,213
291011 10 4|EMERSON ELEC CO ...| 05/01/2013 11/06/2013 | BONY...ooovrrerirerinerienienirneens | eveens 40,000.000 | .. ,193,236 2,543,759 2,193,236 0 | evereeeeereenes | crveieneniiens | eevens 350,523 | ....... 350,523
38141G 10 4| GOLDMAN SACHS GROUP INC.........ccovvvivrnrinees ... | 04/17/2013 05/20/2013 | BONY ....cccoovviireriireineirereriseies | v 20,000.000 | ......... 2,833,335 | ......... 3,178,079 2,833,335 0 [ coveeeeeeeees [ oo | e 344,744 | ....... 344,744
459200 10 1|INTERNATIONAL BUSINESS MACHS... ... | 04/12/2013 10/17/2013 | JP MORGAN........coorverirrrrinires | vvrin 7,000.000 | ........ 1,470,440 | .........1,226,109 | ........... 1,470,440 0 [ oo oo | e (244,330) | ...... (244,330)
46625H 10 0|JP MORGAN CHASE & CO ... | 04/12/2013 v | 0810172013 | BONY...ooonririrerinrieeiieriseins | s 40,000.000 | ......... 1,970,592 | ........2,263,701 | ........... 1,970,592 0 [ v [ e | e 293,109 | ....... 293,109
50076Q 10 6|KRAFT FOOD INC ... | 02/01/2013 .1 08/02/2013 | BONY....coovverirrrererneirerenissines | cvreees 36,600.000 | ......... 1,151,067 | ........2,100,261 | ........... 1,151,067 0 [ oo [ e | e 949,194 | ... 949,194
609207 10 5|MONDELEX INTL INC NPV A. ...| 02/01/2013 | 11711412013 [ BONY ... | e 140,000.000 | .........3,503,865 | .........4,198,001 | .......... 3,503,865 0
G16249 10 7|BROOKFIELD PROPERTIES .....ccccoovvrrireriniinee .| 04/15/2013 07/01/2013 | VARIOUS.......c.ovvvemrrininiiiens | v 1,286.000 32,928 0
G29183 10 3| EATON CORP......ccovtrervirierirrenerieerisesienesenens .. | 04/17/2013 05/14/2013 | VARIOUS.........ovvvvereririirineines | v 65,000.000 3,722,428 0
008474 10 8[AGNICO-EAGLE MINES .....cccevvvirviriirciiicnnns C | 06/04/2013 | VARIOUS. 10/24/2013 | VARIOUS.........oooeviirieniviiens | v 12,500.000 | ...........447,239 | ............338,182 | .............. 447,239 0 | oo [ e | e (109,057) | ...... (109,057)
05277B 20 9|AUTOCANADA INC C | 05/14/2013 | RBC DEXIA. 08/07/2013 | VARIOUS 2,600.000 67,382 0 8,117 8,117
064149 10 7|BANK NOVA SCOTIA HALIFAX.....coovvvrerrrrerennns C | 04/12/2013 | VARIOUS. 08/07/2013 | VARIOUS........cooevverererrseisernns | v 16,200.000 0
097751 20 0[BOMBARDIER INC 06/04/2013 | VARIOUS. 11/13/2013 [ VARIOUS........covviirrirvinnnns | v 176,700.000 0
112585 10 4|BROOKFIELD ASSET MANAGE 04/15/2013 | CS FIRST. 08/07/2013 | VARIOUS 5,000.000 0
124765 10 8|CAEINC 09/09/2013 | VARIOUS 12/12/2013 | VARIOUS........ovvirrrrircrieiinnes | e 61,500.000 0
13321L 10 8| CAMECO CORP 06/19/2013 | CS FIRST..... 08/07/2013 | VARIOUS.........coovverierimririnirins | werereene 8,700.000 0 (GRIR) ] — (8,513) | cvvouena 870 | v
15135U 10 9|CENOVUS ENERGY INC . 07/23/2013 | VARIOUS 08/27/2013 | FIDELITY CAP.......ovvverrneinerns | woens 10,900.000 0
22576C 10 1|CRESCENY POINT ENERGY TRUST ... C | 07/23/2013 | VARIOUS. 08/27/2013 4,700.000 0
25675T 10 7|DOLLARAMAINC... . |C | 01/10/2013 | VARIOUS. 08/07/2013 .600.000 34,921 0 ,
286181 20 1|ELEMENT FINANCIAL CORP . 02/21/2013 | VARIOUS. 08/07/2013 | VARIOUS 6,000.000 46,819 0 29,841 29,841
380956 40 9|GOLDCORP INC C | 01/17/2013 | VARIOUS. 09/18/2013 | VARIOUS.........oovvverereriirineines | v 19,000.000 (O SRR ISR ISR (126,629) | ...... (126,629)
45823T 10 6|INTACT FINL CORP SUB RCPT......coocomeririrrrinns C | 02/04/2013 | VARIOUS. 08/27/2013 | VARIOUS.........oovrvereerrnnrineinns | ceeens 11,700.000 . 0 | v [ e | ereeens (60,162) | ........ (60,162)
488295 10 6 |KELT EXPLLTD C | 03/04/2013 03/06/2013 | SCOTIA. .....ovvvererierrirsrirersninees | crrvrines 9,650.000 ..52,110 0 2,274 2,274
552704 10 8|MEG ENERGY CORP.........cccovvemerririrnrrinrrneriens C | 01/17/2013 08/27/2013 | VARIOUS.. ..8,000.000 ..267,613 267,613 0 | oereeeeereens | v | evieens (11,701)
554282 10 3 |{MACDONALD DETTWILER & ASSOC.... 02/21/2013 .| 09/18/2013 | VARIOUS 9,500.000 | ............612,646 | ...........756,473 | .............. 612,646 0 [ oo | e | e 143,828 .
56501R 10 6| MANULIFE FINANCIAL CORP 07/08/2013 09/18/2013 | VARIOUS.........oovvvervririririniines | v 28,400.000 508,738 (VN ST VIR ISR (20,929)| ........ (20,929)| ...
688278 10 0|OSISKO MINING CORP 03/21/2013 06/04/2013 | VALEUS MOB........ccoovremerrinriss | werens 84,900.000 | ............575433 | ............387,976 | ... 575,433 0 | e [ e | e (187,457)| ...... (187,457) | ...
699320 20 6|PARAMOUNT RES LTD, 04/12/2013 09/18/2013 | VARIOUS.......cooovvvervrireinirneirens | v 4,600.000 167,793 0 | oo [ e | v (6,160) | ....ovv. (6,160) | ...
717046 10 6|PEYTO EXPL & DEV CORP. 04/15/2013 | CS FIRST..... 07/10/2013 | FIDELITY CAP.......covovrrrerrerrns | werveenne 4,800.000 129,775 0 23,554 23,554
74022D 30 8|PRECISION DRILLING CORP.......ccovvvvirrrirerinrines C | 07/24/12013 | VARIOUS.........ocovvvrinriririiiniins 09/18/2013 | COREMARK.........ccvvververreirers | v 12,900.000 | ...........130,103 | ............139,192 | .....ccco..ee. 130,103 0 9,089 9,089
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
87971M 99 B|TELUS CORP .o C | 07/01/2013 [ VARIOUS........coconvvvrrrrerierirens 09/18/2013 | VARIOUS......coovrvrirneirnneineiins | v 49,898.000 | ........ 2,234,665 | ........ 2,137,683 2,234,665 (0 SO IFTURRIRIORS ISR (96,983)| ........ (96,983) | ....... 26,916 [ ..ccoovrerne.
891160 50 9| TORONTO DOMINION BK ONT. C | 02/21/2013 | FIDELITY CAP. 03/25/2013 | VARIOUS........coovvvriverinrininirins | e 6,100.000 ..507,863 507,863 0 2,105 2,105
89156V 10 6| TOURMALINE OIL CORP. C | 09/09/2013 | VARIOUS. 09/18/2013 | VARIOUS........ovvvmerierinrencernins | werveenne 9,500.000 | ............350,520 | ............399,509 | .............. 350,520 0 | v [ eerererienies | e 48,989 | ........ 48,989 | ..o | e
89353D 10 7| TRANSCANADA CORP C | 04/15/2013 | CS FIRST.... 07/23/2013 | VARIOUS, 5,600.000 | ....cccc.c.. 270,196 | ...cocouee. 262,448 270,196 0 | e [ e | v (7,747) | v (7,747) | oo 2,576 | .cooririnne
895945 10 3| TRICAN WLL SERVICE LTD . 12/06/2013 | VARIOUS. 12/06/2013 | VARIOUS.. .500.000 | ... 6,121 | .... 6,085 6,121 0 (36) (36)
98462Y 10 0| YAMANA GOLD INC C | 06/05/2013 | VARIOUS. 08/27/2013 | VARIOUS.........ocovviiiiiiniicnninns | v 11,500.000 | ............ 140472 | oo 112,346 | oo, 140,472 0 [ oo | i | v (28,126)| ........ (28,126) | ....cvenee 786 [ oo,
9099999. Total - Common Stocks - INUStrial AN MISCEIBMEOUS. .........uuiuuiiiiriiis  oeitiiieesiesisis ettt | cniesa 33,158,164 | ....... 36,726,956 33,158,164 0 .0 0 0 0 ... 3,568,793 | ..... 3,568,793 | ..... 219,321
9799998. Total - COMMON SEOCKS. ....cvuuvesereerestirssrisssiesis s 33,158,164 | ....... 36,726,956 | ......... 33,158,164 0 .0 0 0 0 [... 3,568,793 | ..... 3,568,793 | ..... 219,321
9899999. Total - Preferred and Common Stocks..........cooirininnces 33,158,164 | ....... 36,726,956 | ......... 33,158,164 0 .0 0 0 0. 3,568,793 |..... 3,568,793 | ..... 219,321 | i 0
9999999. Total - Bonds, Preferred and Common Stocks................oc.eevrerrerercen. 86,395,324 ..89,698,792 86,318,757 0 s (76,568) .0 .(76,568) | ... L0 3,380,036 |..... 3,380,036 | ..... 746,89 |...201,244




Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7 8

Stock of Such
Company Owned by
Insurer on Statement Date

Total Amount 9 10
of Such Book/Adjusted
Intangible Carrying Number of % of
Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,194,428,604.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1
NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
7 8

Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
All Other Government Bonds - Issuer Obligations
PROVINCE OF BRITISH COLUMBIA CAN PRO........ I@ ..... |C| 12/04/2013. | T D SECURITIES.......oooiirenrinnninrinenins 03/05/2014. | ..o 798,588 800,000 798,008
0699999. All Other Government Bonds - ISSUET OBIIGAtIONS. .......evrivririiersisieerisss s ..798,588 800,000 798,008 0
1099999. Total - All Other GOVEINMENT BONMGAS. ...ttt ettt ent s | sennsnninenes 798,588 800,000 798,008 0
Total Bonds
7799999. Subtotals - Issuer Obligations ..798,588 800,000 798,008 0
8399999. Subtotals - Bonds ..798,588 800,000 798,008 0
Class One Money Market Mutual Funds
092480 61 9|BLACKROCK LIQUIDITY TEMPFUND INST'L . | 11/29/2013. | VARIOUS.... ..26,095,888 26,095,388
26188) 20 6|DREYFUS CASH MGT INST'L .| 11/29/2013. | DREYFUS... ceevnenn 1,030,564 1,030,564
38141W 23 2| GOLDMAN SACHS FINANCIAL SQUARE INST'L...... [ ccceeer | . 11/29/2013. [ VARIOUS......cooovvvviveninnrinnencnnsninnisnes | eoneee KXKeoes [ v 2,228,967 2,228,967
8999999. Total - Class One Money Market Mutual FUNS...........cccoveierrininrniecscssceens ..29,355,419 29,355,419 0
9199999. Total - Short-Term Investment ..30,154,007 30,153,427 0




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E COM PANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Cash Equivalents (Schedle E Part 2 Type)

000000 00 O|BANK OF AMERICA N.A c ..1,000,000 12/24/2013....

000000 00 O[BARCLAYS CAPITAL ettt et ettt ettt ettt en et c 10,000,000 01/23/2014....

000000 00 O|COMMONWEALTH BK AUSTRALIA, SYD OBU.......cvuiiiiiiiciiiieieiieiesieisssese st ssesenen c 02/27/2014....

000000 00 O|MIZUHO SECURITIES USAINC...... c 12/24/2013....

000000 00 O|MIZUHO SECURITIES USAINC...... (oY IV 12/24/2013....

000000 00 OfML PIERCE FENNER & SMITH INC........ccvoriirmriirinirierieniscesesiseriesseeesenessenns c 12/24/2013....

000000 00 O|ML PIERCE FENNER & SMITH INC.......ovvouiirrieiierineiieeeeessssisessesieseseesseenas c 12/24/2013....

000000 00 O|MORGAN STANLEY . c 12/24/2013....

000000 00 O [NATIXIS FINANCIAL PRODUCTS LLC.....cuuiuuiimrireeseiseisssesessessse st c 12/24/2013....

000000 00 O [NATIXIS FINANCIAL PRODUCTS LLC......comiiiirirririeiriiiieiiiesiesisesssissssse st sssssssssssse s sssessssesns Coverererneries | wvveerrnnrines | ververnvenirenenennes 1,000,000 [ oo, 1,000,000 |12/24/2013....

123456 78 9| NATIXIS FINANCIAL PRODUCTS LLC.....ouuuuriuierniineiieesssiseisssssssssesssss st ssssssssenes c 1,000,000 |12/24/2013....

000000 00 O [NOMURA SECURITIES........ccocirumrimrimirierinreierissesssisssiessesssessesessesessens c 1,000,000 |12/24/2013....

000000 00 O [PERSHING LLC......ctuuiiireirmerimeeseieseisse s eesss st st [N 2,000,000 |12/24/2013....

000000 00 O|RBS SECURITIES INC e c . . 1,000,000 |12/24/2013....

000000 00 O|SOCIETE GENERALE NY BRANCH... e Corerrerennns | werveeesenies | eereseeesseisseeisenis 1,000,000 | ..vooueernrirerinrinnns 1,000,000 |12/24/2013....

000000 00 O |UNITED OVERSEAS BANK LTD, NY.....ouiiiriiiiiissiiieiiseisssnssssssenesstasssnssssss s ssesssssnencs [oRUONNS [OTORRTIRTIOROLS PPN 500,000 |... ...500,000 | 01/13/2014....
9199999. Total - Cash Equivalents (SChEdule E Part 2 TYPE). .. ... ruururrresersiersaessiesesseessessssesssess et st es sttt | snissssssans 27,677,864 | .. 7,677,864 | ..... XXXereone
9999999. TOMAIS. ..ot ensin | deriiienes 27,677,864 | .....coovvvvervrinnne 27,677,864 |..... XXX.vonn

General Interrogatories:

1.
2.
3.

The activity for the year:
Average balance for the year:

E24




Annual Statement for the year 2013 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE

E25




Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA (LOSS PAYMENT) . HARTFORD, CT....... ...(34,985,554) | XXX

. CHICAGO,IL.

NORTHERN TRUST . 4,286,632 | XXX
JP MORGAN CHASE.........c.coovumriimiineirineiseiressins NEW YORK, NY ....oviiiiiriiiiierssiessesniees . 43,141,958 | XXX
ROYAL BANK (RES ACCT).....courvumrimerierireerenisseseriesssseninenes TORONTO, ON, CAN.......vvvmrinirierinieierinesseesssssensenesseessnens | ceneesnnne | conne 0.745 | ....... 53,875 | oo 4,490 | oo 1,631,619 | XXX
ROYAL BANK (USD.......... TORONTO, ON, CAN.....oouiiriirriiiiinrieiesienesisseesssssssssssensens | sensienes | sevsersessesessnseenis | sesesssssesessssssessnsnnnes | coessnssesssssssnssennsens | oo 3,196,162 | XXX
ROYAL BANK (LOSS PAY)......corrirrmerirrriereniieenns TORONTO, ON, CAN......cttvmrimirierirereniseiessesssenesesssenssneess | cenenines | crvvessinessesesssssnnnes | cenerssssessessssesssssens | oo | oo 8,059,185 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories...... XXX [ e e XK e [ | e | e 97,268 | XXX..
0199999. Total - Open DEPOSHOMES. ........curvrerereerierierieirisetesiee e sneees XXX [ ek XXX [ 53,875 | oo 4,490 | ..o 25,427,270 | XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOAI CASN.......ocvvererreraeraeesereeeese et ees bbb XXX... XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (9,102,475) | 4. April 3,469,994 | 7. July 7,236,757 | 10. October. 62,410,162
2. February. (3,589,358) | 5. May (9,610,350) | 8. August (342,144) | 11. November. 31,270,415
3. March (14,064,510) | 6. June 1,331,926 | 9. September. 24,014,143 | 12. December. 25,427,270

E26
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Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
All Other Government Bonds - Issuer Obligations
CANADIAN T-BILL. ..ttt | ........... | 10/29/2013 | ..o 0.893 |01/16/2014 | ...... 149,711
0699999. All Other GovernmMent BONGS = ISSUET OBIIGAHONS. .. ... ruutreireirss ettt sttt et 81kt £ 8888818k eE b £ SEbLE e f oL b E R ettt | anine 149,711
1099999. Total - All Other GOVEIMMENT BOMAS ...ttt ses st E 880808880808 eE e b efeeE et h bbbttt enennsenes | crees 149,711
Total Bonds
7799999, SUDLOLAIS = ISSUET OBIGAHONS. ... cveereteseeeeit sttt ers st ess s es sttt 2 1k 8188888810888 1488888088108 E 8ot ents | eebeeestee b en b b et st en sttt n st ensenssssansns | anen TAQ, 71T | coeeeeeeeeeeeeeceeeereeeeeeeeerenerssneneieneneneneelD | ittt 0
8309999, SUDOLAIS = BOMAS. ... vt teesertstis s ees s es s st 8 888888 £ L8488 4880 £ 4L 4£E 844 R 8 ££EE L84 £E 8L E 8L £ L84 £E 1L L8 1L 88181 E 4 E 8 AR50 L4 LA R LRttt | enes 149,711 |0 | e 0
Sweep Accounts
JP MORGAN CHASE & CO COMMERCIAL PAPER END OF DAY INVESTMENTS......ccciiiminiriinniniminississmsnssnessnssssssssnsssssssssensssessesssnsessssssssnssssssenssssensness | seeseseens | 12012009 | cvvivirnnncenn0.150 [ i 50,000,000 | veuoveuieereeres s | e 54,490
8499999, TOAl = SWEED ACCOUNLS.......c.eveeeeeceeeieteteeeetseeeeestesseesteseeeseeseesesesseeseeassesseesesseseeses et aeseeseeseeseseeseesetaesseseeseeseteeseeseeseeeesessee et aeseeseEseeseseesee et aeteetebseeseteeses et aesentessesants | ebsetssssssessessssantessessssnenn 50,000,000 [ ...oocvererreirereiiieierecceeeeeeereeeeeeeeeereneeeseeeiereeed0 | e 54,490
8699999, TOtAl = CASH EQUIVAIENES. ... vveieeiriisissiieiseiseis ettt ss b8R8 1088188285148 80081810880 s s s s bes H4sestee b e e s et e R e R R e R e bR R b n b ens | Hhetseb et bbbt 50,149,711 | cooeecerrneeeneresseessissensnenssneneeens0) [ s 54,490




Annual Statement for the year 2013 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL AL | s | bbb | ettt | et | s
2.0 AIASKAL. e K i st | st nrene | s | s
30 ANZONA. et AZ [ i | bbb | enteb sttt | serens s | eres
4. ATKANSES......ceeene AR | s | et | stieneeni i | ereeseerene e | o
5. California..........cccoeveerevreereneee. CA | oo Buoe. | WOTKErs COMPENSALON.........cuvvieiiriiieriicieie e sssnsenes | enee 563,066 573,698
6. €0l0rado.......oooveereriirierenenreCO [ i ot | enteres e | s | e
7o CONNECHCUL......veeeeerricrierireeeCT [ i [ et nbens | entebiessstseninsisntensenes | sorebsesisseesinesnni s | neres
8. DEIAWArE. ...l DE | s | ot | et | oo | e
9. District of COIUMDIA. .......civveeerDC [ ot [ ittt enbens | entebes et ene | sreerenie e | e
10, FIOMAA. ... FL | it | e | s | s | s
1. GeOMgia....ooeecreerenerierereeeree. GA [ e Buct | PTOPEIY & CASUAIY ..ot .25,137 25,612
12, HAWAITL..cocicecee HE s | e | s | s | s
13, 1dah0..ce s ID [ ot | it | rtes sttt | ettt | e
14.  lllinois. . IL | e | et | crieenri sttt | e | s
15, Indiana.......ccoveercvninciereeies IN | e [ et | senieti et niniens | et | s
16, TOWAL. e B i et | eresnsienn et | eeriene s | oo
17, KANSAS..ccovoeiirecererinerierieee K8 [ i bbbt | reesnsi st | eesress e | ceias
18, KENUCKY. ... KY [ i s | e | s | e
19, LOUISTANG. ...cvvereecrrerereereereeeens LA s bbb bbbt | reesnsinns st ensnnins | eettess e eneenni | cenae
20, MaNE.. e ME | it | e | et | et | e
210 MANYIANG. .o MID | it | et | Heent sttt ens | eerienns e | nenes
22.  Massachusetts...........ccccocecr. MA | LB | PTOPEIY & CASUAIY ..o | e | e 50,274 51,223
23.  Michigan, eVl e | et a ettt ensesnens | sreesntantessesnsntensantennns | eesessesseneeantentesaenennnes | enes
24, MINNESOtA......ooeveririneeeeee s MIN i s | e | e | s
25, MISSISSIDPI. vvvererrerrnrerirrierenned IS [ e | ettt ennens | sresetastestesnesetensentennes | fresessesseserneentesnnnennes | eees
26, MISSOUM....oevverrirrirrierrieenen MO [ i [ et niens | sreter ettt nens | ettt | s
27, MONMEANA. .. T s | bbbt | erbte st enies | eresenieer s | e
28, NEDraska........ccovevvineniceeneedNE [ i bbb niens | seeer et nens | et | s
29, NEVAGA. ..o NV | i | bbb | Hrent sttt ens | eerieent e | cenes
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43, TEMNESSER.......cerevecvreieriereeere IN s | et nens | sebtesen e r e enies | ererenseernns e enenes | e
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48, WaShiNGION........ooivieririrences d WA | ittt | e | dheni et | e | e
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B3, GUAM..ceiecricecrirerrrinnrnerenlOU | i | e | Hrent ettt ennt s | eesbeent s | nenen
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55, US VIFGIN ISIANGS........cvececoeierecs VT | e [ et tnsnans | sressesassnssesseesessssansessens | soeerssessessessenssesssnsesnens | oves
56.  Northern Mariana ISIands........MP [ ..o | oo niens | erbtesen et entes | ereest e enenes | e
57.  Canada........ccccoevevveriviniinens et | et | e | e
58.  Aggregate Alien and Other.... XXX 0 0] 0. 0
59.  Total XXX . 3,197,408 |...... 3,257,783 2,714,780 2,766,043
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5803. .. ret [ et | bbbt | eees sttt | eettens e | cenas
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line 58 from overflow page............... L XXX XXX oottt | eneenes (/N (/] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe).....cvuurrerrerreriarirnes XXX XXXttt snsssssnnes | aeeeenes 0. 0. 0] 0
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